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BANK OF CANADA : an 
re Is / 'o) ciences) 


Assets 


Government of Canada securities 


Treasury bills 457.3 -30.8 ~ 3e! 
Other - 3 years and under 1,249.7 90.7 192/68 
- Over 3 years 1,950.0 -90.5 228.6 
Total 3,656.9 To ost.”  s00se. 
(of which: - held under 'Purchase and Resale 
Agreements") (-) (-) {- 12.8) 
Bankers' acceptances ~ - at | 
(of which: - held under "Purchase and Resale 
Agreements") (-) (-) a era 


Advances to chartered and savings banks - - - 
Foreign currency assets 81.3 21.7 -101. 


7 
Investment in the Industrial Development Bank 300.8 - 38.9 
All other assets 184.9 Si .Z 45.6 

Total Assets Ao oe 2 Fl icintas 38327 
Fn et ee) —————————————— eee Fs on wnt ar 

Liabilities 

Notes in circulation 2, 838.6 64.6 267.9 


Canadian dollar deposits: 


Government of Canada bon a ae ae 5 
Chartered banks Del oe BPMs 75.4 
Other 43.6 4.0 1027 
Foreign currency liabilities 21.4 - 5.5 Pg 
All other liabilities ira Bonet, 69.2 36.8 
Total Liabilities 4, £2309 A? eyes) are 


GOVT. OF CANADA SECURITIES OUTSTANDING (par value) 


Treasury bills 2,350 5 200 
Canada Savings Bonds 5, 906 .3 352 
All other direct and guaranteed securities 13. 042 5 oe 
Tom 21,299 74 1,011 
ee eee See 
Held by: 
Bank of Canada - Treasury bills 461 -31 - 12 
Other securities a) oe - 426 
Chartered banks - Treasury bills 1, vs 39 223 
Other securities 2,676 3 366 
Govt. accounts - Treasury bills 20 6 - 
Other securities 844 5 167 
General public - Canada Savings Bonds 5, 906 =3 352 
(residual) Treasury bills 165 - OF - 1l 
Other securities 6, 269 - 4 -500 
Total 21,299 7H 1,01) 
See Fc a ed aS 
GOVERNMENT OF CANADA BALANCES (?) 593 -1324 24 
i ————— —ooooOSO 


(1) For earlier data and footnote information see Bank of Canada Statistical Summary. 
(2) Canadian dollar balances at the Bank of Canada and the chartered banks. 


Figures for the previous week have been revised. 
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se 
Prelim. | Change to June 28/67 from 
July 5/67 June 28/67 June 21/67 June 29/66 
Millions of Dollars) _ 
CHARTERED BANKS 
da elementos 
Major Canadian and Net Foreign Assets 
cael altace iat 
Bank of Canada deposits i, 134 1,176 1 130 
Bank of Canada notes 456* 492 - 10 80 
Day-to-day loans 301 290 3 74 
Treasury bills 1,704 1, 665 f 197 
Other Government securities 2, 687 2, 684 et 367 
Call loans to stockbrokers ) 300 114 2 15 
Call loans to investment dealers ) > Iz 15 83 
Sub-total 6, 582% 6, 594 29 945 
Net foreign assets 90 - 18# 220 
Total More Liquid Assets 6,684 _ 1l# 1,165 
Loans to provinces 92 4 78 
Loans to municipalities aie) 27 36 
Loans to grain dealers 413 - 6 44 
Canada Savings Bond loans 85 - 5# 10 
Loans to instalment finance companies 315 6 - 86 
General loans LOSisos 48# 817 
Insured mortgages 760 - | - 39 
Provincial securities 320 ea el 26 
Municipal securities 349 4 25 
Corporate securities Bilis 7 46 
Total Major Assets 20,909 102# apy Wraps 
Canadian Dollar Deposit Liabilities 
Personal savings deposits 10,999 29 948 
Non-personal term and notice deposits 3,027 58 496 
Demand deposits (less total float) 5, 333 624 534 
Total held by general public 19, 360 149# 1,978 
Government of Canada deposits 577 690 - 24# 128 
Total Deposits (less float) 20, 049 124# 2,106 
Estimated float 589 = 13# -133 
Total Canadian Deposits 20, 638 138 1, 914 
Bankers' Acceptances Outstanding 185 ‘ 5 
Foreign Currency ''Swapped" Deposits'!? 588 559 ee, “195 
CURRENCY AND CHARTERED BANK CANADIAN DOLLAR DEPOSITS 
Currency outside banks - coin 306 - # 32 
- notes 2,282 32 165 
Chartered bank Can. $ deposits held by general public 19, 360 149# 1, 978 
Total Can. $ deposits and currency held 
by general public 21,947 180# 2,174 
Government of Canada deposits 690 - 244 128 
Total Currency and Chartered Bank Can. $ Deposits 22,637 156# 2,302 


=—ooaoaaeeeoeeeeeee 


(1) Funds converted into a foreign currency, usually U-S. dollars, which have been placed on term deposit with 
a bank and which the bank has undertaken through a forward contract to convert back into Canadian dollars at 
maturity - 

* Estimated. 

# Figures for the previous week have been revised. 
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CHARTERED BANKS - MAJOR ASSETS 
Wednesdays - Billions of Dollars 22 
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AND NON-GOVERNMENT SECURITIES 











eevee Sree ae 
~ 




























6} MORE LIQUID ASSETS? at 6 

| 

| 

| 
ale a 
% 1” 
35 38 

MORE LIQUID ASSETS 

As a Percentage of Total Major Assets { 

| = 
30 | | be 

| | | : 

| = 
hts bie Mid 1h fel ee ekg de bg od a ee, fe 325 





1964 1965 i966 i967 
1. Excludes day-to-day and call loans. 
2. Includes Bank of Canada notes and deposits, day-to-day loans and treasury bills, 
Government bonds, net foreign assets and call loans. 


LAST DATE PLOTTED JUNE 28 
6/7/67 
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CHARTERED BANKS - MORE LIQUID ASSETS 


Wednesdays - Billions of Dollars 
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BANK OF CANADA NOTES AND DEPOSITS 
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CHARTERED BANKS - LOANS 
Wednesdays - Millions of Dollars 


TOTAL CANADIAN LOANS ' 
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CURRENCY OUTSIDE BANKS AND CHARTERED BANK DEPOSITS 


Wednesdays - Billions of Dollars 
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1. Excl. Govt. of Canada Deposits. 

2. Notes and coin. 
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MONEY MARKET 


(Millions of Dollars or Per Cent) 


Chartered Banks (1) 


Cash reserves 


Ratio to deposits 
(Required minimum average ca sh ratio) 1) 


Cash and secondary reserves 
Ratio to deposits 


Potential cash reserve effect of certain 
uncompleted Bank of Canada transactions 
to the next weekly statement date 
(increasing cash +; decreasing cash -) 
Net float 


Securities held under resale agreements 


Net amount of other uncompleted securities 


Average 


1g 61-1 
7.86% 
(7. 82%) 
3,616 
17.65% 


July 5/67 June 28/67 


transactions with dealers and banks in Canada = 


M Market Rates 


(3) and Government Security Yields 


oney 


Day-to-Day Loans 
Week ending July 5, 1967 
Week ending June 28, 1967 
Week ending June 21, 1967 


Average Treasury Bill Rate at Tender 
91 day bills 
182 day bills 

(4) 


Government Bond Yields 


41/4% Jan. 15/68 
5% Oct. 1/68 
5% July 1/69 
5% July 1/70 
4A 1/4% Sept. 1/72 
5-1/2%—"- Apr. 1-76 
5 1/2% Aug. 1/80 
4 1/2% Sept. 1/83 
5 1/4% May 1/90 
5 3/4% Sept. 1/92 
Long-Term Average (5) 


(1) Reserves are calculated on a statutory basis which involves 


June July 
Till money: 482. 3 477.2 
Demand deposits: ) 20. 488. 2 6, 580. 3 
Notice deposits: ) ’ : 13, 904.6 


(2 
July 4-5/67 


) 


Aperaue 
June 29-30/67 


1lyp6S3 
8.07% 
(8. 00%) 
3,630 
r7VeI2% 


As at 


a ae al 
High Low Close 
3 7/8 2.3/4 a L/2 
41/4 4 41/8 
4 3/8 41/8 41/8 

July 6/67 June 29/67 
4,24 4.28 
4.5] As. 52 

July 7/67 June 28/67 
4.80 4.80 
5.27 5.26 
5.36 5.39 
5.41 5.41 
5.95 5.94 
5.95 5.99 
5.89 5.90 
5.89 5.92 
5.80 5. 83 
5.78 5.80 
5.85 5.87 


(2) 


Average 


_aShe Sie 


bao55 
8. 08% 
(8. 00%) 
ayo16 
17.65% 


June 21/67 ~ 





+1 .k) 


Average of 
Closing Rate: 
Sane 
4.13 
4.25 


June 22/ 67 


4.37 
4.60 


June 21/67 


89 
a0 


44 
a0 
2 OF 
mS 
91 
97 
2 
. 84 


69 


Nnnnainnrnwn oe 


For July the minimum cash reserve requirement is 8 1/2% of demand deposits and 7 1/2% 


of notice deposits. 
Average of business days. 


(2) 
(3) 
(4) 
(5) 


and 3 3/4% Mar. 15/98. 


This is equal to $1,602. 2 million, or an averag 


Effective April 7, 1967, Bank Rate was decreased to 4 1/2% from 5%. 
Based on Wednesday closing mid-market prices. 
Average of yields on following issues due or callable in 10 years or more: 


5 1/2% Aug. 1/80, 4 1/2% Sept. 1/83, 5% June 1/88, 5 1/4% May 1/90, 5 3/4% Sept. 


3 1/4% Oct. 


e ratio of 7.82%. 


1/73, 
1/92 
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GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 


DISTRIBUTION OF HOLDINGS 
Wednesdays - Billions of Dollars 


TOTAL OUTSTANDING 


BONDS EXCLUDING C.S.B. 


TOTAL 
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4 CHARTERED BANKS mn 0 Bi 0 
. 
- | TREASURY BILLS 14 
eed ; 
BANK OF CANADA 
al C ' TOTAL — 
GOVERNMENT ACCOUNTS 
' | a 
CANADA SAVINGS BONDS 1 0 50 
a 4 
6 6 ae CHARTERED BANKS | e 
7 il 
| 
4 sis ttitiatalul 4 Oh pyle Acts ttutiiliil 0 
1964 1965 1966 1967 1964 1965 1966 1967 


LAST DATE PLOTTED JULY 5 
6/7/67 






exgUL ORT YOI9 STAC TRAY | eee 
Teens > . Ba if bos Gls GAs 


Poe be é 2 y ; iiipe® @2i'ey 
ea) hg = sao 
, » aY , ee 
( | 





Ay 













5.50} 


4.50} 





1. Weekly tender rate 
2. See footnote 5 page 7 
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GOVERNMENT SECURITY YIELDS 


Wednesdays - Per Cent 


182 DAY BILLS 
TREASURY BILLS’ 


91 DAY BILLS 





44% JAN. 15, 1968 





5% OCT. 





4%4% SEPT. 1, 1972-—_f\_7 





5%4% MAY 1, 1990 
| 












LONG-TERM AVERAGE” 
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1966 1967 


1965 


on Thursday date. 


LAST DATE PLOTTED JULY 5 
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WEEKLY FINANCIAL STATISTICS(!) 
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( A! Ink 
f Ay 
“EN 1G on : 
er . ee 4 Increase since 
— B/S ply 5/67 July 13/66 
BANK OF CANADA s of Dollars) 
Assets Vp 
Government of Canada securities 
Treasury bills 432.4 oe4.9 -4AS7 
Other - 3 years and under 1,249.9 = O52 196.6 
- Over 3 years 1, 948.3 mee kie 229.4 
Total 3,630.2 “abu -, Sete 
(of which: - held under "Purchase and Resale 
Agreements") (-) (-) {<j 
Bankers' acceptances - ss 4 
(of which: - held under "Purchase and Resale 
Agreements") (-) ts) (-) 
Advances to chartered and savings banks - = a 
Foreign currency assets 132.0 50.6 -66.9 
Investment in the Industrial Development Bank 300.8 - 36.5 
All other assets 116.3 -69.6 13/0 
Total Assets 4,178.3 -45.6 365.9 
—EE eee —— ee eee 
Liabilities 
Notes in circulation 2,870.4 318 PY hay | 
Canadian dollar deposits: 
Government of Canada To a» Bes - 86 
Chartered banks ee Be ead 3.4 80.0 
Other 34.°5 = 9 5.3 
Foreign currency liabilities 34.1 12.8 - 1 8 
All other liabilities 93.8 -76.2 Pen 
Total Liabilities 4,178.3 -45.6 365.9 
GOVT. OF CANADA SECURITIES OUTSTANDING (par value) 
Treasury bills 37355 5 200 
Canada Savings Bonds 5, 895 - T# 362 
All other direct and guaranteed securities 13, 045 ) 456 
Total 21, 295 -# 1,018 
SS ——— oO 
Held by: 
Bank of Canada - Treasury bills 436 = nS - 44 
Other securities 9251 =) 2 430 
Chartered banks - Treasury bills 1,709 <4 249 
Other securities 2,669 - 1# 347 
Govt. accounts - Treasury bills 26 6 7 
Other securities 848 5 166 
General public - Canada Savings Bonds 5,070 amet 3 362 
(residual) Treasury bills 184 19 - 12 
Other securities 6,276 1# - 488 
Total 2295 -# 1,018 
GOVERNMENT OF CANADA BALANCES (2) 786 193 79 


(1) For earlier data and footnote information see Bank of Canada Statistical Summary. 
(2) Canadian dollar balances at the Bank of Canada and the chartered banks. 
# Figures for the previous week have been revised. 





(oulay 109) QUIGMATETUO SaPPINVSTE AGANAD YO .TVOD 


age 1 
208 .2 
e061 
20s tS 
Tl DserTAee 


oth 





Lien, 


silid yrusesorT 
sbnod egaiva® shansD 
sotsiuoee besiastsuy bis tooxtb toto IA 
{st0T ke 
Silid yxwess1T - sbansD to dined 
eobizy dee redtO . | 
ellid yxvesctT ~ ainsd boreiradd 


@0ltix2 50 <0 
 @lild ytwesezT + sinv0dde .ived 


' | BeBixus52 t9A10 
ee a= > 
" 





Change to July 5/67 from 


Prelim. | 
June 28/67 July 6/66 


July 5/67 
Millions of Dollars 





jor Canadian and Net Foreign Assets 





! Bank of Canada deposits 1,138 1,134 - 42 75 
‘ Bank of Canada notes 513* 452 - 40 15 
| ‘ Day-to-day loans S15 301 11 86 
7 Treasury bills 1,709 1,704 39 223 
Other Government securities 2,687 2, 687 3 360 

7 Call loans to stockbrokers ( 279 Ts l 17 
| Call loans to investment dealers 188 16 90 
| Sub-total 6, 641% 6, 582 - 12 867 
Net foreign assets 76 - 14 233 
Total More Liquid Assets 6, 658 - 26 1,100 

Loans to provinces 111 18 93 
Loans to municipalities B15 - 4 36 
Loans to grain dealers 432 19 82 
Canada Savings Bond loans 79 ee 9 
Loans to instalment finance companies 315 - J - 85 
General loans 10,859 12) 825 
Insured mortgages 759 =eNls - 38 
Provincial securities 326 7 36 
Municipal securities 351 z 30 
Corporate securities 570 - 3 i 46 
Total Major Assets 21, 036 126 dae We 

| Personal savings deposits ie ee ra 1, OL 
| Non-personal term and notice deposits 3, 030 3S 491 
Demand deposits (less total float) 5, 439 105 586 
| Total held by general public 19, 599 239 2, 088 
| Government of Canada deposits 778 577 -113 21 
Total Deposits (less float) 20,176 126 2,110 

Estimated float 982 393 185 
Total Canadian Deposits 21, Use 520 2,294 


Bankers' Acceptances Outstanding 187 2 6 

Foreign Currency "Swapped" Deposits'!) 644 562 3 -218 
. = 

CURRENCY AND CHARTERED BANK CANADIAN DOLLAR DEPOSITS 

Currency outside banks - coin 306 - 28 

- notes ae 387 105 VASY 

Chartered bank Can. $ deposits held by general public 19,599 239 2, 088 

Total Can. $ deposits and currency held a 

by general public 22,291 344 2, 369 

Government of Canada deposits 577 -113 21 

22, 868 FAM Z, 390 


Total Currency and Chartered Bank Can. $ Deposits 


(1) Funds converted into a foreign currency, usually U.S. dollars, which have been placed on term deposit with 
a bank and which the bank has undertaken through a forward contract to convert back into Canadian dollars a 


maturity. 
Estimated. 


































. iS 
61 | sit wee tans » epsd) oy Of OR 
7 be ate . . 
48 Fl Sp 
g a or 
ag- © t +» ase 
as 4 
2s8 7a) P26 Ot 
ae - ah e24 
-_ eo << very 
of v OSE 
bE s 1éé 
ob bs | | _ ote | pettiness s1aToqtoD 
€€4.,48 asi ' #60 .18 
Fane 0 eee Ty cc EEE eas POS ee mere oe 
110.0 it] CEs It 
(Gb £ DEO .€ 
Be 804 Reb é 
B55. bes O92 eT 
iS Ef t- Sse avy 
O11 .s asi . STi Oe 
2B RES SS sae Jeon betemite”d 
eS,S ose GAl 15 . “atiacd oe ent bas > IstoT 
° | s val BAIBGAIBIAO aoonc2qe20K ‘ete: 
a il coe a pore 
8iS- e sae doa Voptgnge “boo ewe yoasrx0D agit 
eTizOdad AAJ100 ; FAHD GAA YOuas 
as a0€ / -= mdnad oblaivo yore tO 
S25 ' €04 THE .S a 
$90 ,3 ees ege ci 2ilduq bets 2 .x) dasd barstisdd 
ee ot She sk. ideqeh 2 x6 leteT 
Gat \s hae —s«s $S SS 7a  glidug (crag 4d 
Is .. tlh Thee a! | ‘aad | Mieege> sbeceo to iusmnatreveD 
OPE ,S 1é$ 998,58 atinoged @ eid bor sauaamel bra yon raw LetoT 
— - 1a 
w tlaogeb man! ac boosiq need sved dainiw ,artelicdS .2.0 = * jak pails. 2 «ba 
ello b 6! bara oini Hoad Ite vO? OF I9S0I000 brewtol # taed of doidw dAnsd 
ee _ yiituis 





-bevacet? 


22 /'is.¥ i¢) 
4 (ae © 









3 
CHARTERED BANKS - MAJOR ASSETS 
Wednesdays - Billions of Dollars \22 


20 





14 te 
| AND NON-GOVERNMENT SECURITIES § f 4 
| 


| 


| | | 
| 4 } 
Y | 
} f H 
| Py } 
| 
4 p f 
; 
i fj ’ | ; 
| 
f 
| i i 
( 
} 
| 
} 
i 








io | | 8 








| 
MORE LIQUID ASSETS” ' | § 





name 
= ence sone 






% 
dss 
MORE LIQUID ASSETS 


As a Percentage of Total Major Assets 


30 





| 
| 
| 30 


| 
| 
| | 





Sane Vee eto Ms eee s wel. Waves Somes eee: re 


1964 1965 1966 1967 


1. Excludes day-to-day and call loans. 
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CHARTERED BANK - LOANS 
Wednesdays - Millions of Dollars 
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CURRENCY OUTSIDE BANKS AND CHARTERED BANK DEPOSITS 
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MONEY MARKET 
(Millions of Dollars or Per Cent) 


Average (2) 
Week Ending 








Cumulative 
Average |) 


July 12/67 July 1-12/67 
Chartered Banks(!) 
Cash reserves 1,616 1,614 
Ratio to deposits 7.89% 7.88% 
(Required minimum 
average cash ratio) (1) (7. 82%) (7. 82%) 
Cash and secondary reserves 3,642 3, 635 
Ratio to deposits 17. 78% 17.74% 
Potential cash reserve effect of certain 
uncompleted Bank of Canada transactions Asat 
to the next weekly statement date July 12/67 July 5/67 June 28/67 
(increasing cash +; decreasing cash -) 
Net float -6.0 +1.3 -0.1 
Securities held under resale agreements ~ ~ ~ 
Net amount of other uncompleted securities 
transactions with dealers and banks in Canada - J ss 
Money Market Rates (3) and Government Security Yields 
Average of 
Day-to-Day Loans High Low Close Closing Rates 
Week ending July 12, 1967 4 31/4 UE By 3.60 
Week ending July 5, 1967 3 7/8 2374 31 fz 3.38 
Week ending june 28, 1967 41/4 4 41/8 A.13 
Average Treasury Bill Rate at Tender July 13/67 July 6/67 June 29/67 
91 day bills 4.24 4.24 4.28 
182 day bills 4.53 4.51 4.52 
Government Bond Yields '4) July 12/67 July 5/67 June 28/67 
4 1/4% Jan. 15/68 4.80 4.80 4.80 
5% Oct. LAGB 5.25 Fe a | 5; 26 
5%o July 1/69 5.34 5. 36 8.39 
5% July 1/70 5.40 5.41 5.41 
4 1/4% Sept. 1/72 5.92 B95 5.94 
5 1/2% Apr, 1/76 5.96 ee ba) 5.99 
5 1/2% Aug. 1/80 5. 87 5. 89 5.90 
41/2% Sept. 1/83 5.89 5.89 5.92 
5 1/4% May 1/90 575 5. 80 5.83 
5 3/4% Sept. 1/92 Pat f a. 78 5. 80 
Long-Term Average(5) 5.84 5.85 5.87 


TO. eee 


(1) 


(2) 
(3) 
(4) 
(5) 


Reserves are calculated on a statutory basis which involves 


July 
Till money: 477.2 
Demand deposits: 6, 580. 3 
Notice deposits: 13, 904.6 


For July the minimum cash reserve requirement is 8 1/2% of demand deposits and 7 1/2% of 
notice deposits. This is equal to $1, 602.2 million, or an average ratio of 7.82%. 

Average of business days. 

Effective April 7, 1967, Bank Rate was decreased to 4 1/2% from 5%. 


Based on Wednesday closing mid-market prices. 
Average of yields on following issues due or callable in 10 years or more: 3 1/4% Oct. 1/79, 


5 1/2% Aug. 1/80, 4 1/2% Sept. 1/83, 5% June 1/88, 5 1/4% May 1/90, 5 3/4% Sept. 1/92 
and 3 3/4% Mar. 15/98. 
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GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 


DISTRIBUTION OF HOLDINGS 
Wednesdays - Billions of Dollars 
































































































TOTAL OUTSTANDING = BONDS EXCLUDING C.S.B. =| 
cove Wa [4 — 114 
lO | 17 
wa, | ems 
| Pe 
| 
: | ap 8 — | | + 8 
GENERAL PUBLIC | 
| | | | | = 
14 | | ice: | | 
| | | 
GENERAL PUBLIC oie 2 6 
oi oa | =a. 
| | | 
| BANK OF CANADA | | 
la | re | hanes ool 
| | | 
| 9 | CHARTERED BANKS aie 
a | ose . 
GOVERNMENT ACCOUNTS | — 
) | | | 
| CHARTERED BANKS ed ee Ae ert Fees 
~ | TREASURY BILLS ae 
ee ad ee | za 
| BANK OF CANADA| 
a | | | ral | | 
e TOTAL 
| | 
| | eee 
GOVERNMENT ACCOUNTS | | | . 
| | 
0 GENERAL PUBLIC | | 
0 . 0 
6 roy a tag 
| CHARTERED BANKS | 
| | 
| BANK OF CANADA | 
4 0 1 LL ilu 0 
1964 1965 1966 1967 1964 1965 1966 1967 


LAST DATE PLOTTED JULY !2 
13/7/67 


. 
a 
= 


a da © a 






Bf | 7 he are Oe } | 
i ¥ au ho) . as ; s,s ; 
’ 7 ‘ , j i. " “ 7 
; ae 
mt A . . 


ees 
Wee * yas 


jad 


" 
SUE IESE Sennen IO 








r Pec So. 
.. | | . 
Sb 2 waa 
| ) | | 
¢ = 2MMAB G3837SAHD Ig . 
<> 
| | | 
| | 
| sb. 
[ 1 | 
° JATOr 8 % 
¢ ~ : ' 7 S$ 
: | 2 
L | | 
. 0 
; 
0L rm  @@M@OR 20MIvae? ACAMAD 
} 
[ . 
$f 7 ar 3 
5 | 
0 hulututisetia 8 > 
Tee 88e! eae! pae! 
Si “an GSTTOIS FTAO TEA) 
Taya * 9 4 
vy) a » cat 4 ' 
7 1s od 4 » sci’ < 
a ae >A a > @424560 
; ae LY 74. me Pa | pa f 


9 
GOVERNMENT SECURITY YIELDS 
Wednesdays - Per Cent 
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WEEKLY FINANCIAL STATISTICS(1) ) 





ty, /y 
As at | Ince 
July 19/67 July 12/67 


BANK OF CANADA 











Assets 
Government of Canada Dae eS “p. > 
Treasury bills Sa 424.2 - 8.2 
Other - 3 years and under 1,249.6 Ors) 
- Over 3 years 1, 948.4 Oe | 
Total 3, 62218 - 8.0 
(of which: - held under "Purchase and Resale 
Agreements") (-) (-) 
Bankers' acceptances - - 
(of which: - held under "Purchase and Resale 
Agreements") (-) (-) 
Advances to chartered and savings banks = = 
Foreign currency assets 138.7 SF 
Investment in the Industrial Development Bank 301.7 0.8 
All other assets 138.0 Posy 
Total Assets 4,200.5 22e2 
————SeSeees —— 
Liabilities 
Notes in circulation 2, 861.6 - 8.8 
Canadian dollar deposits: 
Government of Canada 9.3 ey 
Chartered banks ip isos 9 bak 
Other 32.6 ae 
Foreign currency liabilities 29.9 - 4.2 
All other liabilities 128.4 34.6 
Total Liabilities 4,200.5 22.2 
i i 
GOVT. OF CANADA SECURITIES OUTSTANDING (par value) 
Treasury bills 2, 360 5 
Canada Savings Bonds 5, 879 -16 
All other direct and guaranteed securities 13,045 a 
Total 21,284 -1i 
p|]~]S~i———£__Z_ EEE eae 
_ Held by: 
| Bank of Canada - Treasury bills 428 - 8 
Other securities Eg > | - 
! Chartered banks - Treasury bills 1,417 8 
Other securities 2,681 12 
} Govt. accounts - Treasury bills 21 - 5 
r Other securities 848 - 
7 General public - Canada Savings Bonds BST? -16 
is (residual) Treasury bills 194 10 
, Other securities 6, 264 ay 
Total 21,284 ~11 
Se ——— EES 
GOVERNMENT OF CANADA BALANCES (2) 916 131 





: 
(1) For earlier data and footnote information see Bank of Canada Statistical Summary. 
(2) Canadian dollar balances at the Bank of Canada and the chartered banks. 
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Prelim. | Change to July 12/67 from 


July 19/67 July 12/67 July 5/67 July 13/66 
(Millions of Dollars) 
CHARTERED BANKS 


Major Canadian and Net Foreign Assets 


Bank of Canada deposits es 1,138 a 80 
Bank of Canada notes 505* Bae 79# 45 
Day-to-day loans 322 315 14 63 
Treasury bills A Lsthy 1,709 5 249 
Other Government securities 2,699 2, 687 aes | 348 
Call loans to stockbrokers ( 391 109 - 6 5 
Call loans to investment dealers ( 165 - 23 75 

Sub-total 6,673* 6, 655 72# 867 
Net foreign assets 80 4 207 

Total More Liquid Assets 6, 736 768 1, 074 
Loans to provinces 124 13 87 
Loans to municipalities 560 - 15 46 
Loans to grain dealers 428 - 4 68 
Canada Savings Bond loans 14 al 8 
Loans to instalment finance companies 291 ery. | - 60 
General loans 10, 901 43 826 
Insured mortgages 758 l - 38 
Provincial securities 329 2 58 
Municipal securities 358 6 30 
Corporate securities 568 Se rag | 

Total Major Assets Dh eleie 90# PARA WAL 


Canadian Dollar Deposit Liabilities 


Personal savings deposits 11,090 -~ 40 1,004 
Non-personal term and notice deposits Shy ays ZS 605 
Demand deposits (less total float) 5,246 -194# 4tZ: 5 
Total held by general public 19, 489 -lLl1# 2, O21 
Government of Canada deposits 907 dma 201 83 
Total Deposits (less float) 20, 267 90# 2,104 
Estimated float 599) -3824 | 5 
Total Canadian Deposits 20, 866 “292 2,109 
nS ee — OS 
Bankers' Acceptances Outstanding 189 2 é 
—————____—_—_ oOo ooo 
Foreign Currency ''Swapped'' Deposits'!? 623 642 80 -183 
_—— 
CURRENCY AND CHARTERED BANK CANADIAN DOLLAR DEPOSITS 
Currency outside banks - coin 306 - 28 
- notes rae eh ie: - 47# 233 
Chartered bank Can. $ deposits held by general public 19, 489 -1l1# 2,021 
Total Can. $ deposits and currency held 
by general public Zay 139 -158 2, 281 
Government of Canada deposits 778 201 83 
Total Currency and Chartered Bank Can. $ Deposits 22,911 43 2, 364 


(1) Funds converted into a foreign currency, usually U.S. dollars, which have been placed on term deposit with 
a bank and which the bank has undertaken through a forward contract to convert back into Canadian dollars at 
maturity. 

* Estimated. 


# Figures for the previous week have been revised. 
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CHARTERED BANKS - MAJOR ASSETS 


Wednesdays - Billions of Dollars 
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CHARTERED BANKS - MORE LIQUID ASSETS 
Wednesdays - Billions of Dollars 
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CHARTERED BANK - LOANS 


Wednesdays - Millions of Dollars 
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MONEY MARKET 
(Millions of Dollars or Per Cent) 








Average (2) Cumulative 
Week Ending Average (2) 
July 19/67 July 1-19/67 
1. Chartered Banks(!) 
Cash reserves 1,617 1,615 
Ratio to deposits 7.89% 7.88% 
(Required minimum average 
cash ratio) (2) (7. 82%) (7. 82%) 
Cash and secondary reserves 3, 656 3, 644 
Ratio to deposits 17. 85% 17.79% 
2. Potential cash reserve effect of certain 
uncompleted Bank of Canada transactions As at 
to the next weekly statement date July 19/67 © July 12/67 July 5/67 
(increasing cash +; decreasing cash -) j 
Net float -0.2 -6.0 41.3 
Securities held under resale agreements ~ - 
Net amount of other uncompleted securities 
transactions with dealers and banks in Canada - - - 
3. Money Market Rates (3) and Government Security Yields 
Average of 
Day-to-Day Loans High Low Close Closing Rates 
Week ending July 19, 1967 4 $1j2 4 3.73 
Week ending July 12, 1967 4 31/4 31/2 3.60 
Week ending July 5, 1967 3 7/8 2 3/4 3.1/2 3.38 
Average Treasury Bill Rate at Tender July 20/67 July 13/67 July 6/67 
91 day bills 4,28. 4.24 4.24 
182 day bills 4.55 4.53 4.51 
Government Bond Yields (4) July 19/67 July 12/67 July 5/67 
41/4% Jan. 15/68 4.66 4.80 4.80 
5% Oct. 1/68 ee | Bs25 Ser 
5% July 1/69 5.26 5.34 5.36 
5% July 1/70 a 5. 40 5.41 
4 1/4% Sept. 1/72 5.98 5.92 5.95 
5 1/2 Apr. iW76 5.96 5.96 5.95 
5 1/2% Aug. 1/80 5. 89 5/87 5.09 
4 1/2% Sept. 1/83 5790 5.89 5.89 
5 1/4% May 1/90 5. 16 on 5.80 
5 3/4% Sept. 1/92 ae Be 5. 76 5. 78 
Long-Term Average (5) 5. 84 5. 84 5.85 


a ae ee: Se Se mame emma caemeeneiate omen eneaenn contac a ee a i al 


(1) Reserves are calculated on a statutory basis which involves; 


July 
Till money: 477.2 
Demand deposits: 6, 580. 3 
Notice deposits: 13, 904.6 


For July the minimum cash reserve requirement is 8 1/2% of demand deposits and 7 1/2% of 
notice deposits. This is equal to $1,602. 2 million, or an average ratio of 7. 82%. 

Average of business days. 

Effective April 7, 1967, Bank Rate was decreased to 4 1/2% from 5%. 

Based on Wednesday closing mid-market prices. 

Average of yields on following issues due or callable in 10 years or more: 3 1/4% Oct. i/79, 
5 1/2% Aug. 1/80, 4 1/2% Sept. 1/83, 5% June 1/88, 5 1/4% May 1/90, 5 3/4% Sept. 1/92 
and 3 3/4% Mar. 15/98. 
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GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 
DISTRIBUTION OF HOLDINGS 


Wednesdays - Billions of Dollers 


TOTAL OUTSTANDING BONDS EXCLUDING C.S.B. 
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GOVERNMENT SECURITY YIELDS 


Wednesdays - Per Cent 
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1. Weekly tender rate on Thursday date 
2. See footnote 5 page 7 











= eee BANK OF CANADA Miwa Suny 27, 1967, 


seal ‘ationg | 
= ant WEEKLY FINANCIAL STATISTICSA)) | 
a rl FN TG . 
Se — (¢ As at | Increase since 
July 26/67 July 19/67 July 27/66 
BANK OF CANADA Millions of Dollars) 





Assets 


Government of Canada securities 











Treasury bills 449.2 0 -44,3 
Other - 3 years and under 1,264.5 14.9 210.4 
- Over 3 years 1,947.7 - 0.7 228.7 
Total 3,661.5 39.2 394.8 
(of which: - held under "Purchase and Resale 
Agreements") (20. 7) {20. 7) (20.7) 
Bankers' acceptances 15.1 15.4 oe | 
(of which: - held under ''Purchase and Resale 
Agreements") (15.1) (25.2) (15.1) 
Advances to chartered and savings banks m - - 
Foreign currency assets 134.6 - 4.1 -56.4 
Investment in the Industrial Development Bank 301.9 0.2 37.8 
All other assets 98.2 -39.8 8.3 
Total Assets aes 4,211.3 10.8 a99.7 
LS-— ah 
Liabilities [4 
Notes in circulation AUG = 11967 2,859.1 Sy 265.0 
Canadian dollar deposits: 
Government of Canada 24.8 155% - 0.8 
Chartered banks 1,140.4 | 89.5 
Other Beane 2.5 4.8 
Foreign currency liabilities 26.0 - 3.9 - 2.4 
All other liabilities 125.8 - 2.6 43.6 
Total Liabilities 4,211.3 10.8 399.7 
Ie) —Coooo oo 
GOVT. OF CANADA SECURITIES OUTSTANDING (par value) 
Treasury bills 2, 365 5 205 
Canada Savings Bonds 5, 869 -10 358 
All other direct and guaranteed securities 13, 052 8 449 
Total 21, 286 3 EOP 
ee ———OOO Fa 
Held by: 
Bank of Canada - Treasury bilis 453 25 - 44 
Other securities 3, 265 14 443 
Chartered banks - Treasury bills 1,722 5 245 
Other securities 2, 682 l 361 
Govt. accounts - Treasury bills 19 - 2 =~ 6 
Other securities 857 9 159 
General public + Canada Savings Bonds 5, 869 -10 358 
(residual) Treasury bills 171 -23 id 
Other securities 6,249 -16# -514 
Total 21, 286 3 i, 011 
—————— —————— EE 
GOVERNMENT OF CANADA BALANCES (2) 773 -143 77 
——ooe ——oo= oe 


(1) For earlier data and footnote information see Bank of Canada Statistical Summary. 
(2) Canadian dollar balances at the Bank of Canada and the chartered banks. 
# Figures for the previous week have been revised. 
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Prelim. Change to July 19/67 from 


July 26/67 July 19/67 | July 12/67. July 20/66 
(Millions of Dole 1 ae ae ma 


CHARTERED BANKS 


Major Canadian and Net Foreign Assets 


Bank of Canada deposits 1,140 L339 l 83 
Bank of Canada notes 535% 521 -11 56 
Day-to-day loans 264 322 7 102 
Treasury bills 1,722 1,717 8 241 
Other Government securities 2,700 2,699 12 359 
Call loans to stockbrokers ( 297 lll 2 3 
Call loans to investment dealers ( 183 1 72 
Sub-total 6, 658% 6,692 3 916 
Net foreign assets 95 15 212 
Total More Liquid Assets 6, 787 51 tjize 
Loans to provinces 156 aye 109 
Loans to municipalities 558 - 3 38 
Loans to grain dealers 426 - 2 63 
Canada Savings Bond loans 69 ~ 5 8 
Loans to instalment finance companies 297 6 -54 
General loans 10,995 93 881 
Insured mortgages 758 ~ -37 
Provincial securities 340 11 63 
Municipal securities 356 - 1 30 
Corporate securities 568 - 25 
Total Major Assets 21, 307 182 “peo 


Canadian Dollar Deposit Liabilities 








Personal savings deposits DLs 32 41 1,020 
Non-personal term and notice deposits 3,455 Z 628 
Demand deposits (less total float) By PAS): 10 460 
Total held by general public 19, 542 53 2,109 
Government of Canada deposits 748 907 129 121 
Total Deposits (less float) 20, 449 182 Paper AS] 

Estimated float 582 -18 aS) 

Total Canadian Deposits 21,031 165 2lT9 

———S———— SS = OOOO 

Bankers' Acceptances Outstanding 184 -4 6 
Foreign Currency "Swapped! Deposits'?) 654 611 -30 -200 


CURRENCY AND CHARTERED BANK CANADIAN DOLLAR DEPOSITS 


Currency outside banks - coin 306 - 28 
- notes 2,340 fs 218 
Chartered bank Can. $ deposits held by general public 19,542 53 z, 109 
Total Can. $ deposits and currency held 
by general public 22, 188 55 2,355 
Government of Canada deposits 907 LZ9 7) ie 
Total Currency and Chartered Bank Can. $ Deposits 23,095 184 2,475 








(1) Funds converted into a foreign currency, usually U.S. dollars, which have been placed on term deposit with 
a bank and which the bank has undertaken through a forward contract to convert back into Canadian dollars at 
maturity - 

* Estimated. 
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CHARTERED BANKS - MAJOR ASSETS 



















































Wednesdays - Billions of Dollars 22 
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/ 
30} 30 
| | | i 


1964 1965 1966 1967 
1. Excludes day-to-day and call loans. 
2. Includes Bank of Canada notes and deposits, day-to-day loans ond treasury bills 


Government bonds, net foreign assets and call loans 
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CHARTERED BANKS - MORE LIQUID ASSETS 


Wednesdays - Billions of Dollars 
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CHARTERED BANK - LOANS 
Wednesdays - Millions of Dollars 


TOTAL CANADIAN LOANS ' 
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CURRENCY OUTSIDE BANKS AND CHARTERED BANK DEPOSITS 
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MONEY MARKET 
(Millions of Dollars or Per Cent) 





and 3 3/4% Mar. 15/98. 





Ave rage (2) Cumulative 
Week Ending Average | 
( —Inly_26/67. ly 1-26/67 
1. Chartered Banks ) 
Cash reserves 1,620 1,617 
| Ratio to deposits 7.91% 7.89% 
(Required minimum average 
cash ratio) 1) (7.82%) (7. 82%) 
| Cash and secondary reserves 3,634 3,641 
, Ratio to deposits 17. 74% 17.77% 
; 
2 . Potential cash reserve effect of certain 
uncompleted Bank of Canada transactions As at 
| to the next weekly statement date eeYANy Ss “iy L9/e2 Taly 12067 
| (increasing cash +; decreasing cash ~) 
. Net float +36.4 -0.2 -6.0 
| 
Securities held under resale agreements -35.8 - ~ 
. Net amount of other uncompleted securities 
transactions with dealers and banks in Canada = - . 
t 
3. Money Market Rates (3) and Government Security Yields 
Average of 
Day-to-Day Loans High Low Close Closing Rates 
? Week ending July 26, 1967 41/4 4 6 4.00 
Week ending July 19, 1967 4 ba YY iP 4 Wags: 
Week ending July 12, 1967 4 3.1/4 SLs 2 3.60 
Average Treasury Bill Rate at Tender July 27/67 _ July 20/67 July 13/67 
91 day bills A 32 4.28 4.24 
182 day bills 4.60 4.55 4.53 
Government Bond Yields ‘*) July 26/67 July 19/67 July 12/67 
4 1/4% Jan. 15/68 4.68 4.66 4.80 
5% Oct. 1/68 ae: £ | Page, ay ee 
5% July 1/69 ae 5.26 5.34 
5% July 1/70 yoo Seay 5. 40 
4 1/4% Sept. 1/72 6.06 598 5, 92 
Tie Apr. 1/76 6.01 5.96 5.96 
5 1/2% Aug. 1/80 i 5.89 5. 87 
. 41/2% Sept. 1/83 5.96 5.90 5.89 
5 1/4% May 1/90 5.81 5.76 5.75 
5 3/4% Sept. 1/92 5.80 5.78 5.76 
Long-Term Average(5) 5.88 5. 4 5.84 
) Reserves are calculated on a statutory basis which involves 
July August 
Till money: 477.2 159. 7 
Demand deposits: 6,580.3 6,744.2 
Notice deposits: 13, 904.6 14. 179.3 
For August the minimum cash reserve requirement is 9% of demand deposits and 7% of 
notice deposits. This is equal to $1,599.5 million, or an average ratio of 7.64% 
(2) Average of business days. 
1) Effective April 7, 1967, Bank Rate was decreased to 4 1/2% from 5%. 
(4) Based on Wednesday closing mid-market prices. 
6) Average of yields on following issues due or callable in 10 years or more: 3 1/4% Oct. 1/79, 
5 1/2% Aug. 1/80, 4 1/2% Sept. 1/83, 5% June 1/88, 5 1/4% May 1/90, 5 3/4% Sept. 1/92 
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GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 


DISTRIBUTION OF HOLDINGS 
Wednesdays - Billions of Dollars 


TOTAL OUTSTANDING = BONDS EXCLUDING C.S.B. 





nS 
| 
N =: 
RO 





fo) 
| 
bo 

or 





GENERAL PUBLIC | | 


















































































A | | 14 | 
| | 31 6 
| a GENERAL PUBLIC | = 
l as | i 
a | 4 
| | 
| | | | 
be | 4 2 | BANK OF CANADA | 
| | 5 CHARTERED BANKS | El» 
— ae sf | | 
GOVERNMENT ACCOUNTS | oa 
| | | | | 
A | CHARTERED BANKS | cae init am, OUR ta) 
| TREASURY BILLS NA 
. | - | 
BANK OF CANADA. | | 
| | | ~ — 
a - Z TOTAL 
| | 2 _— | <=] 2 
GOVERNMENT ACCOUNTS at | | | | 
| | | | | 
i) ioe a =H | | 0 | GENERAL PUBLIC 
ae ee | 0 
CANADA SAVINGS BONDS - {______1__ ——- 


o> 
ho 
7 
| 
ho 


CHARTERED BANKS 















De duliliitiil 0 
i964 1965 1966 1967 1964 1965 1966 1967 


LAST DATE PLOTTED JULY 26 
27/1/67 


a 
neice 
Al Pe «@ 

Cm 


>It 
oe Mm sA ori a 
Ww ve $ : © = q 


es = 
aT 
7 - 


aoa 








9 
GOVERNMENT SECURITY YIELDS 
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BANK OF CANADA 


Assets 


1! 


Cc 
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Government of Canada securities 
Treasury bills 
Other - 3 years and under 
- Over 3 years 
Total 


(of which: - held under ''Purchase and Resale 


Agreements") 


Bankers! acceptances 


(of which: - held under ''Purchase and Resale 


Agreements"') 


Advances to chartered and savings banks 
Foreign currency assets 

Investment in the Industrial Development Bank 
All other assets 


Total Assets 


Liabilities 


Notes in circulation 





Canadian dollar deposits: 


Government of Canada ny : bi, \ 
Chartered banks (, \ 
Other { UG" Q 1967 }| 
: i 
Foreign currency Liabilities \S. s/ 
All other liabilities Q%sity HEF 


Total Liabilities 


BANK OF CANADA Qiao 


WEEKLY FINANCIAL STATISTICS (1!) 


As at 


August 2/67 
M 


GOVT. OF CANADA SECURITIES OUTSTANDING (par value) 


- 
‘- 


Treasury bills 
Canada Savings Bonds 


All other direct and guaranteed securities 


- 


‘Tetal 


Held by: 
Bank of Canada - Treasury bills 
Other securities 
Chartered banks - Treasury bills 
Other securities 


Govt. accounts - Treasury bills 
Other securities 
General public - Canada Savings Bonds 
(residual) Treasury bills 


Other securities 


Total 


GOVERNMENT OF CANADA BALANCES (2) 


2,370 
5, 860 


13, 232 


21, 462 


Mus 


August 3, 1967. 


Increase since 


July 26/67 August 3/66 
ons of Dollars) 


-10.0 - 42.1 
13.6 224.0 
2 246.1 
22.8 427.9 
(-17.9) (2.8) 
~12.5 2.6 
(-12.5) (2.6) 
-49.8 -131.5 
- 37.4 
73.4 - 38.1. 
33.9 298.3 


tu 266.7 
= PAS fi 5 
-23.7 46.9 

1.4 4.6 

K 20k 
48.3 - 25.2 
i 298.3 


5 210 
- Son 
180 623 
176 190 


-10 42 
33 474 
7# 253 
69# 430 
l - 4 
10 162 
- 9 357 
._ 5# iu 
68# ~442 
176 1,190 


(1) For earlier data and footnote information see Bank of Canada Statistical Summary. 
(2) Canadian dollar balances at the Bank of Canada and the chartered banks. 


# Figures for the previous week have been revised. 
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Prelim. Change to July 26/67 from 
Aug. 2/67 July 26/67 July 19/67 + July 27/766 
— (Minkena of Déllarsiae °° =—CU<‘<; Y:té‘(<'—S:; (CO! 
CHARTERED BANKS 


Major Canadian and Net Foreign Assets 

















Bank of Canada deposits Vey 1,140 2 89 
Bank of Canada notes 466* 542 20 60 
Day-to-day loans 309 264 - 58 38 
Treasury bills rf | 1,724 7 247 
Other Government securities 2, 768 2,699 l 361 
Call loans to stockbrokers ( 315 107 eed l 
’ Call loans to investment dealers ( 179 Se 72 
Sub-total 6, 706% 6, 656 tae SE i 
Net foreign assets 106 11 200 
Total More Liquid Assets 6, 762 a 1.3 eo) ee 
Loans to provinces 105 - 51 82 
Loans to municipalities 552 - 5 32 
Loans to grain dealers 427 1 64 
Canada Savings Bond loans 63 - 5# 6 
Loans to instalment finance companies 287 = 10; > 63 
| General loans 11,004 8# 931 
| 
Insured mortgages 758 - - 36 
j Provincial securities 341 l “be 
Municipal securities oy l 20 
Corporate securities 568 me 25 
Total Major Assets 21,223 - 86 2, 202 
' = Sas Se 
cic Dollar Deposit Liabilities 
| Personal savings deposits 11, 148 16 1, 037 
4 Non-personal term and notice deposits 3, 180 25 608 
| Demand deposits (less total float) By PAG)S) 30# 456 
: Total held by general public 19, 621 72# 2,100 
‘ Government of Canada deposits 677 739 -159# 68 
Total Deposits (less float) 20, 360 = Slt 2,168 
Estimated float 573 - 1l# > 
Total Canadian Deposits ZOn93 3 - 98 rhea ABS) 6 
———eEeeeeeeeeee ——————— oe 


Bankers‘ Acceptances Outstanding 186 2 6 
oreign Currency ''Swapped'' Deposits'?) 665 642 31 -169 
; 
t 
Cc URRENCY AND CHARTERED BANK CANADIAN DOLLAR DEPOSITS 
Currency outside banks - coin 31i -f 33 
i - notes 2,316 ay. 205 
7 Chartered bank Can. $ deposits held by general public 19,621 12H 2,100 
7 Total Can. $ deposits and currency held 
by general public be; 250 49H ays 
Government of Canada deposits . 739 -159# . 68 
Total Currency and Chartered Bank Can. $ Deposits 22, 988 -110# 2,407 





{1) Funds converted into a foreign currency, usually U.S. dollars, which have been placed on term deposit with 
a bank and which the bank has undertaken through a forward contract to convert back into Canadian dollars at 
maturity - 


* Estimated. 
# Figures for the previous week have been revised. 
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CHARTERED BANKS - MAJOR ASSETS 
Wednesdays - Billions of Dollars 
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| 
4 | CANADIAN LOANS, INSURED MORTGAGES | 
AND NON-GOVERNMENT SECURITIES 





MORE LIQUID ASSETS * 
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MORE LIQUID ASSETS 
As a Percentage of Total Major Assets 


30+ 





SS oe oe a as a ee ee i 2 See oS eee ee t ia eS 
i964 

1. Excludes day-to-day and cali loans. 

2. Includes Bank of Canada notes and deposits, day-to-day joans and treasury bills, 


Government bonds, net foreign assets and call loans 
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CHARTERED BANKS - MORE LIQUID ASSETS 
Wednesdays - Billions of Dollars 
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CHARTERED BANK - LOANS 


Wednesdays - Millions of Dollars 


TOTAL CANADIAN LOANS| _ GENERAL LOANS 


12000 1967 | 412000 —-11000; + 11000 
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CURRENCY OUTSIDE BANKS AND CHARTERED BANK DEPOSITS 


Wednesdays - Billions of Dollars 
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| <<] 
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cae | —~ 
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1964 i965 i966 i967 
1. Excl. Govt. of Canada Deposiis. LAST DATE PLOTTED JULY 28 


2. Notes and coin 


3/8/67 
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MONEY MARKET 


(Millions of Dollars or Per Cent) 


Chartered Banks (1) 


Cash reserves 
Ratio to deposits 


(Required minimum average 
cash ratio)(2) 


Cash and secondary reserves 
Ratio to deposits 


Potential cash reserve effect of certain 
uncompleted Bank of Canada transactions 


to the next weekly statement date 


(increasing cash +; decreasing cash -) 


Net float 


Securities held under resale agreements 


Net amount of other uncompleted securities 


(2) 


Average 


Aug. 1-2/67 


1,619 
7. 74% 
(7.64%) 


3, 667 
17.52% 


(2) 


Average 


July 27-31/67 


1, 633 
7.97% 


(7.82%) 


3,037 
17. 75% 


As at 


August 2/67 July 26/67 


transactions with dealers and banks in Canada S 


(3) 


Money Market Rates and Government Security Yields 


Day-to-Day Loans 


Week ending August 2, 
Week ending July 26, 
Week ending July er 


Average Treasury Bill Rate at 
91 day bills 
182 day bills 
(4) 


Government Bond Yields 


4 1/4% Jan. 15/68 
5% Oct. 1/68 
5% July 1/69 
5% July 1/70 
4 1/4% Sept. 1/72 
5 1/2% April /76 
5 1/2% Aug. 1/80 
4 1/2% Sept. 1/83 
5 1/4% May 1/90 
5 3/4% Sept. 1/92 


4 


Long-Term Average(5) 


1967 
1967 
1967 


Tender 








+7.2 
-5.4 
High Low 
41/2 4 
41/4 4 
4 31/2 


August 3/67 


4.32 
4.61 


August 2/67 


4.65 
5.20 
5.26 
5.44 
6.02 
529 
5.92 
5.92 
5.78 
5.77 


5. 86 





Reserves are calculated on a statutory basis which involves 


July 
Till money: 477.2 
Demand deposits: 6, 580.3 
Notice deposits; 13, 904.6 


August 


500. 8# 


6, 743. 4# 
14, 180. 6# 


+36.4 


-35.8 


4.68 


muh 

s ° 
eo oo 
oy 


(2) 


Average 


July 1967 


1,619 
7.90% 
(7.82%) 


3, 641 
173 77% 


July 19/67 


Average of 
Closing Rates 
4.15 
4.00 


Bata 


July 20/67 


4.28 
4.55 


July 19/67 
4.66 
5.19 
5.26 
5.39 
5.98 
5.96 
5.89 
5.90 
5. 76 
5.78 


5. 84 


For August the minimum cash reserve requirement is 9% of demand deposits and 7% of 


notice deposits. 
Average of business days. 
Effective April 7, 1967, 


Bank Rate was decreased to 4 1/2% from 5%. 
Based on Wednesday closing mid-market prices. 


This is equal to $1,599.6 million, or an average ratio of 7.64%. 


Average of yields on following issues due or callable in 10 years or more: 3 1/4% Oct. 1/79, 
5 1/2% Aug. 1/80, 4 1/2% Sept. 1/83, 5% June 1/88, 5 1/4% May 1/90, 5 3/4% Sept. 1/92 


and 3 3/4% Mar. 15/98. 
Revised. 
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8 
GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 
DISTRIBUTION OF HOLDINGS 


Wednesdays - Billions of Dollars 


TOTAL OUTSTANDING 


BONDS EXCLUDING C.S.B. 
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GOVERNMENT SECURITY YIELDS 
Wednesdays - Per Cent 


182 DAY BILLS 
TREASURY BILLS 19.50 







~ 91 DAY BILLS 
| 





| 
4% JAN. 15, 1968 


iia [5.50 
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t. Weekly tender rate on Thursday date. 


2. See footnote 5S page 7 LAST DATE PLOTTED AUG.2 
3/8/67 
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r BANK OF CANADA uve 
7 Government (Vw ) August 10, 
—~y Publications . 
= py | WEEKLY FINANCIAL STATISTICS(!) f 
_ Le Se 2. 
= Fai 76 yes 
. aie iS : : As at | 

August 9/67 August 2/67 Ger 

BANK OF CANADA Millions of Dollars) 
Assets 


Government of Canada securities 





Treasury bills 440.8 1.6 
Other - 3 years and under L, 276.4 ae Ls 
- Over 3 years 1, 964.0 - 3.0 
Total 3, 68142 -Gr4 
(of which: - held under ''Purchase and Resale 
Agreements") (-) (- 2.8) 
Bankers' acceptances - ~ 2.6 
(of which: - held under "Purchase and Resale 
Agreements") (-) (- 2.6) 
Advances to chartered and savings banks > - 
Foreign currency assets T12.0 = tom 
Investment in the Industrial Development Bank 301.9 - 
All other assets 114.5 =57.2 
Total Assets 4, 175. Zz -70.0 
—————————SSEEEEE a 
Liabilities 
Notes in circulation 2, 878.8 PAR Tf 
Canadian dollar deposits: 
Government of Canada 14.9 - 6.9 
Chartered banks ae | - 4.6 
Other 48.2 elena} 
Foreign currency liabilities 23.1 - 6.9 
All other liabilities 98.1 -76.0 
Total Liabilities 4,175.2 -70.0 
GOVT. OF CANADA SECURITIES OUTSTANDING (par value) 
Treasury bills fy oto 5 
Canada Savings Bonds 5. S52 -~ 9 
All other direct and guaranteed securities 13, 235 3 
Total 21, 462 - 1 
Held by: 
Bank of Canada - Treasury bills 445 2 
Other securities 3, 293 - 5 
Chartered banks - Treasury bills 1, 739 9 
Other securities 2, 162 10 
Govt. accounts - Treasury bills 30 wes 
Other securities 871 4 
General public - Canada Savings Bonds 5, 852 5 8 
(residual) Treasury bills 161 rae 
Other securities Pe 2)” ie ae 
Total 21, 462 - 1 
“GOVERNMENT OF CANADA BALANCES (2) 777 78 





(1) For earlier data and footnote information see Bank of Canada Statistical Summary. 
(2) Canadian dollar balances at the Bank of Canada and the chartered banks. 
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Prelim. | Change to Aug. 2/67 from 
Aug. 9/67 Aug. 2/67 Jul 26/67 Aug. 3/66 
Millions of Dollars) ‘iin 4 


SHAR TERED BANKS 


fajor Canadian and Net Foreign Assets 





Bank of Canada deposits i Liz nag ba br - 24 47 
Bank of Canada notes 529* 467 - 74 34 
Day-to-day loans 300 309 45 77 
Treasury bills 1, 739 1, 731 7 253 
Other Government securities 25 tie 2, 768 69 425 
Call loans to stockbrokers ( 305 116 8 14 
Call loans to investment dealers ( 204 25 112 
Sub-total 6, 763% 6, 711 55 962 
Net foreign assets 108 ] 202 
Total More Liquid Assets 6,818 56 “1,165. 
Loans to provinces 121 16 61 
Loans to municipalities 544 - 8 21 
Loans to grain dealers 440 13 oe 
Canada Savings Bond loans VS; - 4 5 
Loans to instalment finance companies 299 17# . 58 
General loans 1a SS sy 141# 007 
Insured mortgages 756 < e =. 09 
Provincial securities 342 H 66 
Municipal securities 357 - as | 
Corporate securities 569 l 27 
Total Major Assets 21, 456 ; Lae ae Es 


Sanadian Dollar Deposit Liabilities 








Personal savings deposits 11, 300 V5zZ 1,052 
Non-personal term and notice deposits 3,254 The! 748 
Demand deposits (less total float) 5. 362 69 468 
Total held by general public 19, 916 294 2, 268 
Government of Canada deposits 762 oe At Gl ee) 90 
Total Deposits (less float) 20, 593 ZL ZOD | 

Estimated float 733 160 i ; - e 
Total Canadian Deposits 21,325 392 2,284 
Bankers' Acceptances Outstanding 184 - 2 4 
Foreign Currency ''Swapped" Deposits’? 643 662 20 -169 








CURRENCY AND CHARTERED BANK CANADIAN DOLLAR DEPOSITS 








Currency outside banks - coin eilgl - 31 

- notes EER oe he, 82 233 

Chartered bank Can. $ deposits held by general public 19,916 294 2, 268 
Total Can. $ deposits and currency held ee , 

by general public 22,626 376 2, Do 
Government of Canada deposits 677 - 62 70 is 

Total Currency and Chartered Bank Can. $ Deposits 23, 302 314 2,62) 





(1) Funds converted into a foreign currency, usually U.S. dollars, which have been placed on term deposit with 
a bank and which the bank has undertaken through a forward contract to convert back into Canadian dollars at 
maturity - 

* Estimated. 

# Figures for the previous week have been revised. 
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CHARTERED BANKS - MAJOR ASSETS 








































Wednesdays - Billions of Dollars |22 
20 
18 
16 
| | ! 
| | | 
| | 
| : | 
14 | | CANADIAN LOANS, INSURED MORTGAGES? | | i4 
AND NON-GOVERNMENT SECURITIES | 
l2) | il2 
| 
| 
ioe | | | 8 
| | | 
| | 
| | 
| | 
6 | LIQUID ASSETS” i: 
j 
| 
4 4 
% ‘% 
35 gS 
MORE LIQUID ASSETS 
As a Percentage of Total Major Assets 
30} i 30 
25! |_| iM he Wébelod tederk Inde bel 125 


1964 1965 1966 1967 


l. Excludes day-to-day and call loans. 
2. includes Bank of Canada notes and deposits, day-to-day loans and treasury bills 


LAST DATE PLOTTED AUG 2 
10/8/67 


Government bonds, net foreign assets and call loans 
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CHARTERED BANKS - MORE LIQUID ASSETS 















































Wednesdays - Billions of Dollars 4 
4 
CALL LOANS 
2 4 2 
| + 
OM 0 
| S. 
aS NET FOREIGN ASSETS ) 4 
2.8 fs 
4 
2,01 +2.6 
GOVERNMENT BONDS 
24 | 42.4 
22 | 
—+ 18 
f 
1.6 TREASURY BILLS 6 
| 
|.4 414 
| 
ie + le 
AL 4 
DAY-TO-DAY LOANS 
aM 2 
0 0 
| > 
+18 
BANK OF CANADA NOTES AND DEPOSITS 
1.6 ; 1.6 
1.4 | 1.4 
2h 
oleae tad ee Lee tT Pi Pa i 
1964 1965 1966 1967 


LAST DATE PLOTTED AUG. 9 
NET FOREIGN ASSETS AUG. 2 
10/8/67 
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CHARTERED BANK - LOANS 


Wednesdays - Millions of Dollars 


TOTAL CANADIAN LOANS '! GENERAL LOANS 
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CURRENCY OUTSIDE BANKS AND CHARTERED BANK DEPOSITS 























1. Excl. Govt. of Canada Deposits. 
2. Notes and coin. 
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MONEY MARKET 
(Millions of Dollars or Per Cent) 


(2) 


Average Cumulative 
Week Ending Average(2) 
‘ Aug 3-9/67 Aug. 1-9/67 
Chartered Banks| ) 
Cash reserves 1,617 1,617 
Ratio to deposits 7.73% 7.73% 
(Required minimum average 
cash ratio)(1) (7.64%) (7. 64%) 
Cash and secondary reserves 3, 666 3, 666 
Ratio to deposits 17.52% 17.52% 
és Potential cash reserve effect of certain 
uncompleted Bank of Canada transactions As at 
to the next weekly statement date Aug. 9/67 Aug. 2/67 July 26/67 
(increasing cash +; decreasing cash-) 
Net float -12.5 +7.2 +36. 4 
Securities held under resale agreements F -5.4 -35.8 
Net amount of other uncompleted securities 
transactions with dealers and banks in Canada gue Lye - 


Ds Money Market Rates?) and Government Security Yields 


Average of 


Day-to-Day Loans Hig Low Close Closing Rates 
Week Ending August 9, 1967 4 3/8 3 3/4 4.1/4 4.18 
Week Ending August 2, 1967 41/2 * 41/2 4.15 
Week Ending July 26, 1967 41/4 4 4 4.00 
Average Treasury Bill Rate at Tender August 10/67 A 3/67 Inly 27/47 
91 day bills 4.32 4.32 4.32 
182 day bills 4.63 4.61 4.60 
Government Bond Yields 4) August 9/67 August 2/67 July 26/67 
| 41/4% Tan, #5/66 4.69 4/68 4,68 
5% Oct. 1/68 5.09 5.20 5.31 
5% July 1/69 Bre1.9 5. 26 a3 
5% July 1/70 5.41 5.44 5.50 
4 1/4% Sept. 1/72 6.04 6.02 6.06 
51/2% Apr. 1/76 6.03 5.99 6.01 
5 1/2% Aug. 1/80 5.95 5.92 5.93 
41/2% Sept. 1/83 5.97 5..92 5.96 
5 1/4% May 1/90 5.81 5.78 5.81 
5 3/4% Sept. 1/92 5.79 5.77 5.80 


(5) 88 


Leal 


Long-Term Average .89 5.86 


U1 






(1) Reserves are calculated on a statutory basis which involves 


August 
Till money: 500.8 
Demand deposits: 6, 743. 4 
Notice deposits: 14, 180.6 


For August the minimum cash reserve requirement is 9% of demand deposits and 7% of 
notice deposits. This is equal to $l, 599.6 million, or an average ratio of 7.64%. 

2) Average of business days. 

3) Effective April 7, 1967, Bank Rate was decreased to 4 1/2% from 5%. 

4) Based on Wednesday closing mid-market prices. 

5) Average of yields on following issues due or callable in 10 years or more: 3 1/4% Oct. 1/79, 
5 1/2% Aug. 1/80, 4.1/2% Sept. 1/83, 5% June 1/88, 5 1/4% May 1/90, 5 3/4% Sept. 1/92 
and 3 3/4% Mar. 15/98. 
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8 
GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 
DISTRIBUTION OF HOLDINGS 


Wednesdays - 
TOTAL OUTSTANDING 7 
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9 
GOVERNMENT SECURITY YIELDS 


Wednesdays - Per Cent 


182 DAY BILLS ~5 50 
TREASURY BILLS 
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WEEKLY FINANCIAL STATISTICS ()) 


August 17, 1967. 





CA) 
tN f As at Increase since 
August 16/67 August 9/67 August 17/66 
BANK OF CANADA - fs [C (Millions of Dollars) 
Assets 
Government of Canada securities 
Treasury bills 439.9 - 0.8 -84.9 
Other ~ 3 years and under 1,284.2 1.8 217.5 
~ Over 3 years 1, 964.4 0.4 241.0 
Total 3,688.5 Tee 373.6 
(of which: - held under "Purchase and Resale 
Agreements") (8. 5) (8. 5) (8.5) 
Bankers' acceptances BZ 5,2 Bye 
(of which: - held under "Purchase and Resale 
Agreements") (5.2) (5.2) (5.2) 
Advances to chartered and savings banks = - ~ 
Foreign currency assets 89.3 ya) -84.7 
Investment in the Industrial Development Bank 302.8 0.8 36.8 
All other assets 182.3 67.8 36.5 
Total Assets 4,268.0 92.8 367.5 
Saas See si Se 
Liabilities 
Notes in circulation 2, 864.1 -14.6 275.0 
Canadian dollar deposits: 
Government of Canada 203.) 13.6 tee 9 
Chartered banks 1,112.4 0.3 30.8 
Other 31.4.8 -16.4 4.8 
Foreign currency liabilities 34.7 oe 7.3 
All other liabilities 196.4 98 36.7 — 
Total Liabilities 4, 268.0 92 8 367.5 
OO —_—_—_—_——— i S=—O—E— 


GOVT. OF CANADA SECURITIES OUTSTANDING (par value) 


Treasury bills 2, 380 5 210 
Canada Savings Bonds 5, 842 -10 364 
All other direct and guaranteed securities 13, 239 3 622 
Total 21, 461 - 1 1,196 

Held by: 

Bank of Canada - Treasury bills 444 wrth - 84 
Other securities 3, 302 8 462 
Chartered banks - Treasury bills 1, 761 21 295 
Other securities 2, 784 24# 461 
Govt. accounts - Treasury bills 27 - 3 Py 
Other securities 874 44 161 
General public - Canada Savings Bonds 5, 842 -10 364 
(residual) Treasury bills 149 -12 oe 
Other securities Geis -32# -462 
Total 21, 461 = 2 1,196 

— — ee aE 
GOVERNMENT OF CANADA BALANCES“) 751 -26 75 


(1) For earlier data and footnote information see Bank of Canada Statistical Summary. 
(2) Canadian dollar balances at the Bank of Canada and the chartered banks. 
# Figures for the previous week have been revised. 
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PLEASE NOTE: As of the August 17 statement the following items have been added: a breakdown of Other 
Government securities into under and over three years; Other residential mortgages; 
and Debentures issued and outstanding. General loans have been revised as indicated in 


footnote (1). 


CHARTERED BANKS 


Major Canadian and Net Foreign Assets 


‘Bank of Canada deposits 
Bank of Canada notes 
Day-to-day loans 
Treasury bills 
Other Government securities 
- 3 years and under 
- over 3 years 
Call loans to stockbrokers 
Call loans to investment dealers 
Sub-total 
Net foreign assets 


Total More Liquid Assets 


Loans to provinces 

Loans to municipalities 
Loans to grain dealers 
Canada Savings Bond loans 


Loans .o instalment finance companies 


General loans(!) 


Mortgages insured under the N.H.A. 


Other residential mortgages| 
Provincial securities 
Municipal securities 


Corporate securities 


Total Major Assets 


Canadian Dollar Deposit Liabilities 


Personal savings deposits 


Non-personal term and notice deposits 
Demand deposits (less total float) 
Total held by general public 


Government of Canada deposits 


Total Deposits (less float) 


Estimated float 


Total Canadian Deposits 


Debentures issued and Outstanding 


Bankers' Acceptances Outstanding 


Foreign Currency ''Swapped'"' Deposits (2) 


Sti ae tied 


- wah 


Prelim. 
Aug. 16/67 


‘ike 


496* 
292 
1, 761 


2, 800 


307 
6, 768% 


722 


65% 


Aug. 9/67 


Change to Aug. 9/67 from 
Aug. 2/67” Aug. 10766 _ 


(Millions of Dollars) 


1, 14z 
520 
300 

at ee, 


1, 303 
1, 473 
107 
190 
6, 743 
123 

has he an 


106 
544 
445 

55 
286 


11, 089 


756 
rhe) 


350 
359 
580 


21, 459 





CURRENCY AND CHARTERED BANK CANADIAN DOLLAR DEPOSITS 


Currency outside banks - coin 
- notes 


Chartered bank Can. $ deposits held by general public 
Total Can. $ deposits and currency held 


by general public 
Government of Canada deposits 


Total Currency & Chartered Bank Can. $ Deposits 


SVi 
by, 209 
L9, 854 


22, 504 
762 


23, 266 





-— 5 46 

52 26 

- 9 92 

9 275 

i 433 

~ “< 7 

= Ae 101 

33 980 

15 261 

48 1,241 

- 15 38 

a= ik 15 

4 112 

- 4 5 

=» 13 - 60 

- oF 943 

- - 38 

- 23 

g 74 

28 

11 21 

3 2, 404 

- 2% 1,085 

24# 725 

-104 465 
2 Be 2,274 r 

85 108 

3 2, 383 

-146 44 

-143 2,426 

- 13 

ew 6 

- 23 -241 

‘ 31 

- 40 245 

- 82 2,274 

-122 2,550 

85 108 

- 36 2,659 





(1) General loans since May 1, 1967 have contained small amounts of conventional residential mortgages. These 
mortgages are shown separately beginning with the August 17 statement and the amount of general loans 
together with the respective changes have been adjusted accordingly. 

(2) Funds converted into a foreign currency, usually U.S. dollars, which have been placed on term deposit with 
a bank and which the bank has undertaken through a forward contract to convert back into Canadian dollars at 


maturity. 
* Estimated. 


# Figures for the previous week have been revised. 
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CHARTERED BANKS - MAJOR ASSETS 

























































Wednesdays - Billions of Dollars 22 
20 
cA 
18 
= 
116 
4 CANADIAN LOANS, INSURED MORTGAGES ' 114 
AND NON-GOVERNMENT SECURITIES 
l2 rile 
rt 
10 =!" 
= 
6 MORE LIQUID ASSETS” 6 
4\— 4 
% %o 
3 af, 
MORE LIQUID ASSETS ~~ 
As a Percentage of Total Major Assets | 
30}- '30 
4 
4 
cM Carn De a DOP Ca Ua ot fe ak a Ot sO ce Sen = 
1964 1965 1966 1967 
1. Excludes day-to-day and call loans. 
2. Includes Bank of Canada notes and deposits, day-to-day loans and treasury bills, LAST DATE PLOTTED AUG. 9 
_ 17/8/67 


Government bonds, net foreign assets and call loans. 
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4 
CHARTERED BANKS - MORE LIQUID ASSETS 


Wednesdays - Billions of Dollars 























4 
CALL LOANS | a 
4.2 
| + 
2 NET FOREIGN ASSETS | + 2 
2.8 Yass 
4 
26 126 
GOVERNMENT BONDS ‘ 
24 jo4 
2.2 
| Gee TREASURY BILLS 
4 
1.2 





AL | aA 


DAY-TO-DAY LOANS | 
2 he 
| ad 





BANK OF CANADA NOTES AND DEPOSITS 
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LAST DATE PLOTTED AUG. I6 
NET FOREIGN ASSETS AUG. 9 
17/8/67 
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5 
CHARTERED BANK - LOANS 
Wednesdays - Millions of Dollars 


TOTAL CANADIAN LOANS "? GENERAL LOANS ? 
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2. See footnote (1) on page 2 LAST DATE PLOTTED AUG. 9 
17/8/67 
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18 
HELD BY THE GENERAL PUBLIC | 
16} 
PERSONAL SAVINGS DEPOSITS 
a, 


6 
CURRENCY OUTSIDE BANKS AND CHARTERED BANK DEPOSITS 
Wednesdays - Billions of Dollars “yF> 





TOTAL 














8 <7 f 
DEMAND DEPOSITS 
4\\ 4 
NON-PERSONAL TERM 
AND NOTICE DEPOSITS 
2 =e 


CURRENCY OUTSIDE BANKS ~ | 


GOVERNMENT OF CANADA DEPOSITS 
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MONEY MARKET 
(Millions of Dollars or Per Cent) 


(2) 


Average Cumulative 
Week Ending Average(2) 
ql August 16/67 Aug. 1-16/67 
Chartered Banks ) 
Cash reserves 1,615 1,616 
Ratio to deposits 7.72% 7.73% 
(Required minimum monthly 
average cash ratio)(1) (7.64%) 
Cash and secondary reserves 3, 668 3,667 
Ratio to deposits 17.53% 17.53% 
Potential cash reserve effect of certain 
uncompleted Bank of Canada transactions As at 
to the next weekly statement date Aug. 16/67 Aug. 9/67 Aug. 2/67 
(increasing cash +; decreasing cash-) 
Net float +18.0 -12.5 +752 
Securities held under resale agreements -13.7 * -5.4 
Net amount of other uncompleted securities 
transactions with dealers and banks in Canada a + 0.2 


Money Market Rates!>) and Government Security Yields 


Average of 


Week Ending August 16, 1967 4 3/8 41/8 4 3/8 4.25 
Week Ending August 9, 1967 4 3/8 3 3/4 41/4 4.18 
Week Ending August 2, 1967 41/2 4 41/2 4.15 
Average Treasury Bill Rate at Tender August 17/67 August 10/67 August 3/67 
91 day bills 4.34 4.32 4.32 
182 day bills 4.63 4.63 4.61 
Government Bond Yields (4) August 16/67 August 9/67 August 2/67 _ 
4 1/4% Jan. 15/68 4.71 4.69 4.65 
5% Oct. 1/68 5.16 5.09 5.20 
5% July 1/69 5.34 5.19 5.26 
5% July 1/70 5.51 5.41 5.44 
4 1/4% Sept. 1/72 6.06 6.04 6.02 
5 1/2% Apr. 1/76 6.04 6.03 5.99 
5 1/2% Augs 1/80 5.98 5.95 5.92 
4 1/2% Sept. 1/83 a. 97 5.97 5.92 
5 1/4% May 1/90 5. 82 5.81 5.78 
5 3/4% Sept. 1/92 5.79 5.79 5.77 


Long-Term Average!) 5.90 5.89 5. 86 
g 


Reserves are calculated on a statutory basis which involves 


August 
Till money: 500.8 
Demand deposits: 6, 743.4 
Notice deposits: 14, 180.6 


For August the minimum cash reserve requirement is 9% of demand deposits and 7% of 
notice deposits. This is equal to $1, 599.6 million, or an average ratio of 7.64%. 

Average of business days. 

Effective April 7, 1967, Bank Rate was decreased to 4 1/2% from 5%. 

Based on Wednesday closing mid-market prices. 

Average of yields on following issues due or callable in 10 years or more: 3 1/4% Oct. 1/79, 
51/2% Aug. 1/80, 41/2% Sept. 1/83, 5% June 1/88, 51/4% May 1/90, 5 3/4% Sept. 1/92 
and 3 3/4% Mar. 15/98. 
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8 
GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 
DISTRIBUTION OF HOLDINGS 


Wednesdays - Billions of Dollars 


TOTAL OUTSTANDING ; BONDS EXCLUDING C.S.B. 
2 


TOTAL 
20 l2 | i2 


8 = 8 
GENERAL PUBLIC 


| 
| 
| 6 
GENERAL PUBLIC | | 
| if f | ‘A 4 
2 | 12 | 
ni | 2 
| | 


| GOVERNMENT ACCOUNTS 
4 Ket 
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CHARTERED BANKS 


BANK | CANADA 


GOVERNMENT uh as af 


0 ee a 0 
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6 2 CHARTERED BANKS f ’ - 
: cm ' 
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» CANADA SAVINGS BONDS 







BANK OF CANADA | 





i964 i965 1966 i967 1964 i965 i966 1967 
LAST DATE PLOTTED: Ey 16 
7/8/67 
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9 
GOVERNMENT SECURITY YIELDS 
Wednesdays - Per Cent 
5.50 


197 DAY #1LL§——— 44 2__ 
TREASURY BILLS ' 

















91 DAY BILLS 
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| 
4%,%, JAN. 15, 1968 
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i. Weekly tender rate on Thursday date. 


2. See footnote 5 page 7 LAST DATE PLOTTED AUG. 16 
17/8/67 
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PR OF CANADA 
Assets 


Government of Canada securities 
Treasury bills 
Other - 3 years and under 
- Over 3 years 
Total 
(of which: - held under ''Purchase and Resale 
Agreements") 


Bankers’ acceptances 
(of which: - held under "Purchase and Resale 
Agreements") 


Advances to chartered and savings banks 
Foreign currency assets 

Investment in the Industrial Development Bank 
All other assets 


Total Assets 


Liabilities 
Notes in circulation 


Canadian dollar deposits: 
Government of Canada 
Chartered banks 
Other 





Foreign currency liabilities 
All other liabilities 


Total Liabilities 


Treasury bills 
Canada Savings Bonds 
All other direct and guaranteed securities 


Total 


Held by: 

Bank of Canada - Treasury bills 
Other securities 
Treasury bills 
Other securities 
Treasury bills 
Other securities 
Canada Savings Bonds 
Treasury bills 


Other securities 


Chartered banks - 

Govt. accounts - 

General public - 
(residual) 


Total 


GOVERNMENT OF CANADA BALANCES (2) 


# Figures for the previous week have been revised. 





As at 


August 23/67 


441.0 

1, 276.6 

1, 966.9 
3,684.4 — 


(=) 


GOVT. OF CANADA SECURITIES OUTSTANDING (par value) 


2, 385 
5, 830 


___13, 244 


21, 459 


illions o 


Pus 


/ August 24, 1967. 


Increase since 


August 16/67 August 24/66 


ollars) 
iy | -71.0 
- 7.7 193.0 
2.6 219.2 
- 4.1 341.2 
(- 8.5) (=) 
- 5.2 i 
(- 5.2) (-) 
- 4.0 -55.5 
0.4 36.2 
-69.0 ite 
-81.8 33163 
SE aaa 
-22.9 266.0 
20.9 21.2 
- 0.4 29.3 
i. 5.1 
- 4.0 4.1 
-87.7 Bal 
-81.8 331.3 


5 215 
A 364 
5 621 
oy | 1, 200 


1 - 70 

- 5 412 
14 311 
10# 470 
- 8 - 56 
5 161 
-12 364 
- 2# - 21 
- 67 -423 
- 2 1,200 


(1) For earlier data and footnote information see Bank of Canada Statistical Summary. 
(2) Canadian dollar balances at the Bank of Canada and the chartered banks. 
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Prelim. Change to Aug. 16/67 from 


Aug. 23/67 Aug. 16/67 Aug. 9/67 Aug. 17/66 


{Millions of Dollars) 
CHARTERED BANKS 


Major Canadian and Net Foreign Assets 





Bank of Canada deposits tii2 Libs ‘ 3] 
Bank of Canada notes 532* 504 - 16 40 
Day-to-day loans 306 293 - 7 113 
Treasury bills i, 775 1, 76) 22 295 
Other Government securities 

- 3 years and under { 1,314 LZ ( 
- over 3 years ( siclites 1, 487 14 ( os 
) Call loans to stockbrokers ( 304 112 5 7 
Call loans to investment dealers { 205 15 99 
Sub-total 6, 841% 6, 788 45 1, 043 
Net foreign assets 82 - __6¥ iv} 
: Total More Liquid Assets 6, 870 39# 1,214 
| Loans to provinces 140 34 55 
Loans to municipalities 546 3 11 
Loans to grain dealers 453 8 121 
Canada Savings Bond loans St - 4 5 
; Loans to instalment finance companies 282 =e ~ 46 
; General loans(!) Wis L27 37 948 
Mortgages insured under the N.H.A. 754 - 2 - 39 
‘ Other residential mortgages(!) 29 6 29 
| Provincial securities 345 - § 66 
hs Municipal securities 359 - 26 
r Corporate securities 583 4 Z5 
aan eo sete: ams in 
Total Major Assets 21, 540 116# 2,415 
Canadian Dollar Deposit Liabilities 
P 
4 Personal savings deposits 11, 307 il 1,070 
- Non-personal term and notice deposits 3, 266 - 14 731 
: Demand deposits (less total float) 5, 381 158# 530 
Total held by general public 19, 954 155# oa, 306 
\ Government of Canada deposits 719 (rs - 40 62 
Total Deposits (less float) 20,677 116# 2, 394 
i" Estimated float 514 -108# - 77 
Total Canadian Deposits aly190 8 2, 317 
Debentures issued and Outstanding 13 % 13 
\Bankers' Acceptances Outstanding 172 o* 2 es 
BF eign Currency "Swapped" Deposits (2) 717 654 14 -208 
| 
CURRENCY AND CHARTERED BANK CANADIAN DOLLAR DEPOSITS 
Currency outside banks - coin 311 : 31 
| = notes he 360 1 235 
Chartered bank Can. $ deposits held by general public 19,954 155# 2,332 
Total Can. $ deposits and currency held 
by general public 22,625 157# 2, 598 
Government of Canada deposits 722 = <0 62 
Total Currency & Chartered Bank Can. $ Deposits 23, 348 117# Z, 660 








: 1) General loans since May 1, 1967 have contained small amounts of conventional residential mortgages. These 
mortgages are shown separately beginning with the August 17 statement and the amount of general loans 
togetherewith the respective changes have been adjusted accordingly. 


(2) Funds converted into a foreign currency, usually U.S. dollars, which have been placed on term deposit with 
; a bank and which the bank has undertaken through a forward contract to convert back into Canadian dollars at 
: maturity. 

: Estimated. 


in 


Figures for the previous week have beenr evised. 
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CHARTERED BANKS - MAJOR ASSETS 


Wednesdays - Billions of Dollars 








4b | CANADIAN LOANS, INSURED MORTGAGES! 
AND NON-GOVERNMENT SECURITIES 













MORE LIQUID ASSETS” 











MORE LIQUID ASSETS 
As a Percentage of Total Major Assets 
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1. Excludes day-to-day and call loans. 
2. Includes Bank of Canada notes and deposits, day-to-day loans and treasury bills 


Government bonds, net foreign assets and call loans 
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CHARTERED BANKS - MORE LIQUID 


Wednesdays - Billions of Dollars 
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GOVERNMENT BONDS 


TREASURY BILLS 








DAY-TO-DAY LOANS 


OF CANADA NOTES AND DEPOSITS 
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CHARTERED BANK - LOANS 
Wednesdays - Millions of Dollars 


TOTAL CANADIAN LOANS "7 








1. Exel. day-to-day, call and C.S.B. loans 
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2. See footnote (1) on page 2 
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CURRENCY OUTSIDE BANKS AND CHARTERED BANK DEPOSITS 
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Wednesdays - Billions of Dollars 
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HELD BY THE GENERAL PUBLIC ' 
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MONEY MARKET 
(Millions of Dollars or Per Cent) 


Average”) Cumulative 
Week Ending Average(2) 
(1) August 23/67 August 1-23/67 
Chartered Banks 
Cash reserves 1,612 1,615 
Ratio to deposits 7.71% 7.72% 
(Required minimum monthly 
average cash ratio)(1) (7.64%) 
Cash and secondary reserves 3, 680 3,671 
Ratio to deposits 17.59% 17. 55% 
Potential cash reserve effect of certain 
uncompleted Bank of Canada transactions As at 
to the next weekly statement date Aug. 23/67 Aug. 16/67 Aug. 9/67 
(increasing cash +; decreasing cash-) 
Net float ahem +18.0 -12.5 
Securities held under resale agreements - -13.7 - 
Net amount of other uncompleted securities 
transactions with dealers and banks in Canada +0. 4 se ea + 0.2 
Money Market Rates!) and Government Security Yields 
Average of 
Day-to-Day Loans High Low Close Closing Rates 
Week ending August 23, 1967 41/4 37/8 3 7/8 4.03 
Week ending August 16, 1967 4 3/8 41/8 4 3/8 4.25 
Week ending August 9, 1967 4 3/8 3 3/4 41/4 4.18 
Average Treasury Bill Rate at Tender August 24/67 August 17/67 August 10/67 
91 day bills 4.33 4.34 4.32 
182 day bills 4.60 4.63 4.63 
Government Bond Yields (4) August 23/67 August 16/67 August 9/67 
41/4% Jan. 15/68 4.73 4.71 4.69 
5% Oct. 1/68 5.18 5.16 5.09 
5% July 1/69 5.41 5.34 5.19 
5% July 1/70 5.59 5.51 5.41 
4 1/4% Sept. 1/72 6.08 6.06 6.04 
5 1/2% Apr. 1/76 6.06 6.04 6.03 
5 1/2% Aug. 1/80 6.01 5.98 5.95 
41/2% Sept. 1/83 6.03 5.97 5.97 
5 1/4% May 1/90 5. 86 5.82 5.81 
5 3/4% Sept. 1/92 5.85 5.79 5.79 
Long-Term Average!) 5. 94 5.90 5. 89 


Reserves are calculated on a statutory basis which involves 


August 
Till money: 500.8 
Demand deposits: 6, 743.4 
Notice deposits: 14, 180.6 


For August the minimum cash reserve requirement is 9% of demand deposits and 7% of 
notice deposits. This is equal to $1,599. 6 million, or an average ratio of 7.64%. 

Average of business days. 

Effective April 7, 1967, Bank Rate was decreased to 4 1/2% from 5%. 

Based on Wednesday closing mid-market prices. 

Average of yields on following issues due or callable in 10 years or more: 3 1/4% Oct. 1/79, 
5 1/2% Aug. 1/80, 41/2% Sept. 1/83, 5% June 1/88, 5 1/4% May 1/90, 5 3/4% Sept. 1/92 
and 3 3/4% Mar. 15/98. 
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GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 
DISTRIBUTION OF HOLDINGS 


Wednesdays - Billions of Dollars 


TOTAL OUTSTANDING BONDS EXCLUDING C.S.B. 
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GOVERNMENT SECURITY YIELDS 


Wednesdays - Per Cent 
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WEEKLY FINANCIAL STATISTICS(1)) 













Chr / 
FN | e As at Increase since 
August 30/67 | August 23/67 August 31/66 
BANK OF CANADA — [© /( (Millions of Dollars) 
Assets 
Government of Canada securities 
Treasury bills 427.4 -13.6 -71.8 
Other - 3 years and under lyero, a | 188.6 
- Over 3 years Lee, 2 | _. B49-5 
Total 346F2.-2 gs a ayes 220.2 
(of which: - held under ''Purchase and Resale 
Agreements"') (-) (-) (=i) 
Bankers' acceptances - ~ 
(of which: - held under "Purchase and Resale 
Agreements") (-) (-) (-) 
Advances to chartered and savings banks - ~ - 
Foreign currency assets 88.2 3.0 -38. 3 
Investment in the Industrial Development Bank TOS). ee - 35:8 
All other assets 152.6 39. 3 4D. 3 
Total Assets 4,216.3 30:70 Bol 0 
Liabilities 
Notes in circulation 2 O59. o pi 25 boos 
Canadian dollar deposits: 
Government of Canada 44.1 -15.3 Pit Ps 
Chartered banks 1,116.8 4.8 ei. 2 
Other a1 Pe AM Le 1 
| Foreign currency liabilities 35.4 4,7 1242 
All other liabilities 149. 2 40.5 a leok 
Total Liabilities 4,216.3 30.0 35 be0 
— = ——— See 


z reasury bills 
anada Savings Bonds 
All other direct and guaranteed securities 


Total 


. Held by: 
Bank of Canada - Treasury bills 
j Other securities 
Chartered banks - Treasury bills 
. Other securities 
Govt. accounts - Treasury bills 
Other securities 

General public - Canada Savings Bonds 

(residual) Treasury bills 
Other securities 
| 









Total 


OVERNMENT OF CANADA BALANCES (2) 


Figures for the previous week have been revised. 


| GOVT. OF CANADA SECURITIES OUTSTANDING (par value) 


Z, 390 
5,820 


13,244 


21, 454 


431 
3,298 
1,795 
2, 836 

16 

879 
5,820 

149 


6,230 


21,454 


llaaEEESESESESE===E==Z 


723 





) For earlier data and footnote information see Bank of Canada Statistical Summary. 
2) Canadian dollar balances at the Bank of Canada and the chartered banks. 
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Change to Aug. 23/67 from 
Aug 16/67 _ _Aug. 24/66 _ 


(Millions of Dollars) 


Prelim. 
Aug. 30/67 - Aug. 23/67 
SHARTERED BANKS 
EN al veteeatee liet ci 
fa jor Canadian and Net Foreign Assets 
Bank of Canada deposits 247 1,112 
: Bank of Canada notes 488% 524 
Day-to-day loans 291 306 
Treasury bills ey fe ds Lal ag Be. 
Other Government securities 
- 3 years and under ( 2,852 1,635 
- over 3 years ( V, 478 
Call loans to stockbrokers ( 303 106 
Call loans to investment dealers ( a 186 
Sub-total 6, 543% 6, 822 
Net foreign assets TS 
Total More Liquid Assets 6,895 
Loans to provinces 77 
Loans to municipalities 532 
Loans to grain dealers 462 
Canada Savings Bond loans AT 
Loans to instalment finance companies 280 
General loans(!) 11, 120 
Mortgages insured under the N.H.A. ioe 
Other residential mortgages(!) 29 
Provincial securities 340 
Municipal securities 361 
Corporate securities 578 
Total Major Assets 21,474 
Canadian Dollar Deposit Liabilities 
se 
Personal savings deposits 11,306 
Non-personal term and notice deposits 3,291 
Demand deposits (less total float) 5,294 
Total held by general public sie Pe ehey| 
Government of Canada deposits 678 719 
Total Deposits (less float) 20,611 
Estimated float 485 
Total Canadian Deposits aad A Oe ha 
Debentures issued and Outstanding 13 
ankers' Acceptances Outstanding heals: 
Oreign Currency ''Swapped'! Deposits (4) 707 Viale: 





RRENCY AND CHARTERED BANK CANADIAN DOLLAR DEPOSITS 


Currency outside banks - coin 311 

- notes fais IW f 

Chartered bank Can. $ deposits held by general public 19,891 
Total Can. $ deposits and currency held 

by general public 22, 019 

Government of Canada deposits 719 

Total Currency & Chartered Bank Can, $ Depasits a i ie 


General loans since May 1, 1967 have contained small amounts of conventional residential mortgages. 

mortgages are shown separately beginning with the August 17 statement and the amount of general loans 
together with the respective changes have been adjusted accordingly. 
Funds converted into a foreign currency, usually U.S. dollars, which have been placed on term deposit with 


a bank and which the bank has undertaken through a forward contract to convert back into Canadian dollars at 
maturity. 


Estimated. 
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CHARTERED BANKS - MAJOR ASSETS 


Wednesdays - Billions of Dollars 





CANADIAN LOANS, INSURED MORTGAGES’ | 
AND NON-GOVERNMENT SECURITIES 
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6 | MORE LIQUID ASSETS* 


MORE LIQUID ASSETS 
As a Percentage of Total Major Assets 


NA WR Es led Oa eat i a | foi | ae 
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el ae i L 
1964 1965 1966 1967 
}. Excludes day-to-day and call loans. 
2. Includes Bank of Canada notes and deposits, day-to-doy loans and treasury bills 


Government bonds, net foreign assets and call loans. 
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CHARTERED BANKS - MORE LIQUID ASSETS 
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Wednesdays - Billions of Dollars 
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CHARTERED BANK - LOANS 
Wednesdays - Millions of Dollars 
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CURRENCY OUTSIDE BANKS AND CHARTERED BANK rs ice 


Wednesdays - Billions of Dollars 
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a PERSONAL SAVINGS DEPOSITS 
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NON-PERSONAL TERM a 
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CURRENCY OUTSIDE BANKS | 
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i964 1965 1966 1967 
1. Excl. Govt. of Canada Deposits LAST DATE PLOTTED AUG. 23 


2. Notes and coin. 
31/8/67 
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MONEY MARKET 
(Millions of Dollars or Per Cent) 


Chartered Banks!!) 


Average 
Week Ending 
August 30/67 


(2) 


Cumulative 
Average(2) 
August 1 -30/67 


Cash reserves 1615 1,615 
Ratio to deposits 7.72% 7.72% 
(Required minimum monthly 

average cash ratio)(1) (7.64%) 
Cash and secondary reserves 3, 701 3,678 
Ratio to deposits 17.69% 17. 58% 


Potential cash reserve effect of certain 

uncompleted Bank of Canada transactions 

to the next weekly statement date 
(increasing cash +; decreasing cash-) 


As at 


Aug. 30/67 Aug. 23/67 Aug. 16/67 


Net float -0.4 “re 3 +18.0 
Securities held under resale agreements = = oh Der 
Net amount of other uncompleted securities 

transactions with dealers and banks in Canada +3.2 +0.4 + Ded 


Money Market Rate gt? 


and Government Security Yields 


Average of 


Day-to-Day Loans High Low Close Closing Rates 
Week ending August 30, 1967 41/4 3 7/8 4 4.18 
Week ending August 23, 1967 41/4 3 7/8 3 7/8 4.03 
Week ending August 16, 1967 4 3/8 41/8 4 3/8 4.25 


Average Treasury Bill Rate at Tender 
91 day bills 
182 day bills 


Government Bond Yields (*) 


August 31/67 August 24/67 


4.34 4.33 
4.59 4.60 


August 17/67 
4.34 
4.63 


August 30/67 August 23/67 August 16/67 


4 1/4% Jan. 15/68 4,75 4.73 4.71 
5% Oct. 1/68 5.31 5.18 5.16 
5% July 1/69 5.46 5.41 5.34 
5% July 1/70 5.66 5.59 5.51 
41/4% Sept. 1/72 6.12 6.08 6.06 
5 1/2% Apr. 1/76 6.08 6.06 6.04 
5 1/2% Aug. 1/80 6.08 6.01 5.98 
41/2% Sept. 1/83 6.10 6.03 5.97 
5 1/4% May 1/90 5.93 5. 86 5.82 
5 3/4% Sept. 1/92 5.92 5.85 5.79 
Long-Term Average!) BD» 99 5.94 5.90 


j (1) Reserves are calculated on a statutory basis which involves 


August September 
Till money: ~ 500.8 503.5 
Demand deposits: 6, 743.4 6, 623, 1 
Notice deposits: 14, 180.6 14, 573.6 


For Sept. the minimum cash reserve requirement is91/2% of demand deposits and 6 1/2% of 
notice deposits. This is equal to $1, 576.5 million, or an average ratio of 7.44%. 

Average of business days. 

Effective April 7, 1967, Bank Rate was decreased to 4 1/2% from 5%. 

Based on Wednesday closing mid-market prices. 

Average of yields on following issues due or callable in 10 years or more: 3 1/4% Oct. 1/79, 
5 1/2% Aug. 1/80, 4.1/2% Sept. 1/83, 5% June 1/88, 5 1/4% May 1/90, 5 3/4% Sept. 1/92 
and 3 3/4% Mar. 15/98. 


(2) 
(3) 
(4) 
(5) 
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GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 


DISTRIBUTION OF HOLDINGS 
Wednesdays - Billions of Dollars 


TOTAL OUTSTANDING = BONDS EXCLUDING C.S.B. 
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GOVERNMENT SECURITY YIELDS 










































































(een Wednesdays - Per Cent 
' 182 DAY BILLS + 5.50 
TREASURY BILLS 
4.50 | 4.50 
~~ 91 DAY BILLS 
3.50 | | 350 
| 
44% JAN. 15, 1968 550 
450 
a 
| | 
| 
5.501 | 2 eater 550 
4.50 | 450 
Lee ! 
/ 4%% SEPT. 1, 1972 — 
550+ 75.50 
4.50 4.50 
15.50 
| 4.50 
5%% MAY 1, 1990 : 
5.50! : 15.50 
| | im 
4.50 ia | 14.50 
| LONG-TERM AVERAGE? | 
550+ —e 1550 
4 
4.50|- | 450 
JSON RRMA Ee Ss | | fas ie et a a ee 
i965 1966 1967 


1. Weekly tender rate on Thursday date. 
2.328 toomnete § page 7- LAST DATE PLOTTED AUG 30 
31/8/67 
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; September 7, 1967. 
a re D | 
. eee WEEKLY FINANCIAL STATISTICS(1)) 
b AN = _——- 
j 
| Ss IS ; ad ; 
As at Increase since 
Sept. 6/67 Aug. 30/67 Sept. 7/66 
_ BANK OF CANADA ~ {Millions of Dollars) a ai 
Bins Aw dhs lesm 
; Assets 
Government of Canada securities 
Treasury bills 409.6 -17.8 -48.6 
Other - 3 years and under 1, 276. 7 0.1 ae 504 
- Over 3 years 1, 971. ony 352 44.2 
Total 3,657.8 145° =. eEB ee 
(of which: - held under "Purchase and Resale 
Agreements") ({-) (-) (-) 
{ 
Bankers' acceptances 
(of which: - held under "Purchase and Resale 
Agreements") (-) (-) (-) 
{ Advances to chartered and savings banks - 
Foreign currency assets 14.3 -13.9 32.4 
Investment in the Industrial Development Bank 303.2 ~ 25.8 
| All other assets 146.7 ~ 5.9 14.0 
| Total Assets 4,182.0 -34.3 300.9 
r SSS [ae te 
Liabilities 
Notes in circulation 2, 868.5 29.0 Lol «O 
' 
Canadian dollar deposits: 
| Government of Canada 4.3 -39.8 -13.3 
. Chartered banks 1,085.4 -31.5 2047 
| Other 35.3 4.0 7.9 
‘ 
Foreign currency liabilities 19.8 -15.6 -10.8 
All other liabilities 168.7 19.6 32.8 
Total Liabilities 4,182.0 -34.3 300.9 
‘ — ———————————————————=—= ESS 
| GOVT. OF CANADA SECURITIES OUTSTANDING (par value) 
_ Treasury bills 2,395 a 225 
- Canada Savings Bonds 5, O13 aoe 352 
; All other direct and guaranteed securities 13,253 9 505 
t Tee 
, Total 21, 461 7 1, 083 
ft >—e——————eEe————eEeEe—=———e= —————————————————————= eGyV_0uVu_V—aa="=={={]_ ___=_=_==-> 
Held by: 
5 Bank of Canada - Treasury bills 413 - 18 - 48 
, Other securities 3, 301 3 267 
q Chartered banks - Treasury bills 1, 831 36 335 
: Other securities 2, 849 18# 545 
‘ Govt. accounts - Treasury bills 28 12 - 10 
Other securities 888 9 140 
; General public - Canada Savings Bonds 5, 813 + a 352 
: (residual) Treasury bills 123 . 26 _ 52 
My Other securities 6,214 ~ 21# -446 
t Total 21, 461 2 1, 083 
Eee ————— SSS ——————————————— 
GOVERNMENT OF CANADA BALANCES (2) 536 -1844 88 
SaaS >= eEeeEe=——e—————ee—e—e—e——cee a ————————— 


(1) For earlier data and footnote information see Bank of Canada Statistical Summary. 
(2) Canadian dollar balances at the Bank of Canada and the chartered banks. 
# Figures for the previous week have been revised. 
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Prelim. 


Sept. 6/67 _ 


Change to Aug. 30/67 from 


Aug. 30/67 Aug. 23/67 “Aug. 31/66 


(Millions of Dollars) 
CHARTERED BANKS 


Major Canadian and Net Foreign Assets 


(1) General loans since May 1, 1967 have contained smail amounts of conventional residential mortgages. 


{2) 








Bank of Canada deposits 1,085 BLT 5 37 
Bank of Canada notes 485* 479 ~ 45 64 
Day-to-day loans 301 295 aay | 103 
Treasury bills te 831 bet'95 19 301 
Other Government securities 
- 3 ye#rs and under ( 1, 955 21 ( 
2, 86 494 
- over 3 years ( ati 1, 495 17 ? 
Call loans to stockbrokers ( toe 106 - 8 
Call loans to investment dealers ( , ‘ 201 : 14 a 103 
Sub-total 6, 875% 6, 842 20 1,111 
Net foreign assets Z. 74 Read 1 146 
Total More Liquid Assets 6, 916 FN I 257 
Loans to provinces 99 an 34 
Loans to municipalities 541 ¥ - 4 
Loans to grain dealers 454 - 8 116 
Canada Savings Bond loans 41 - 4# 2 
Loans to instalment finance companies 291 11 - 68 
General loans (!) 11,191 70# 1,051 
Mortgages insured under the N. H. A. (ie 1 44 
Other residential mortgages (!) 31 2 ai 
Provincial securities 348 8 66 
Municipal securities 361 l 31 
Corporate securities 578 - | a3 
Total Major Assets 21, 602 129 2,497 
———————=£EExE=E=&[=[=—[—== 
Canadian Dollar Deposit Liabilitie Ss 
Personal savings deposits 11, 366 60 1, 068 
Non-personal term and notice deposits ew £8 79 796 
Demand deposits (less total float) Ss 30# 418 
Total held by general public 20, 054 170% Z,205 : 
Government of Canada deposits 532 677 - 41# 185 
Total Deposits (less float) ~ 20, 731 129# 2, 408 7 
Estimated float 575 82# -259 
Total Canadian Deposits 21, 306 210 2,209 
= oleh —]][[lSS————————————- 
Debentures issued and Outstanding 13 - 13 
| Bankers' Acceptances Outstanding 175 - 9 
—— ——————>>> —_—<_$_—————_——————————— = — 
Foreign Currency "Swapped"' Deposits |) 629 703 - 1l# -182 
ssa EO atmo eakeetel ABI eae “tad Mca died ‘tondicbchadle 
CURRENCY AND CHARTERED BANK CANADIAN DOLLAR DEPOSITS 
rr ere anes ane apeeneeesnap-—reseeesnennem- seein 
Currency outside banks - coin 314 - # 34 
- notes 2, 360 43 194 
Chartered bank Can. $ deposits held by general public 20, 054 170# Zz, 283 
Total Can. $ deposits and currency held 
by general public 22,728 213# 2, 510 
Government of Canada deposits 677 - 41# 185 
Total Currency & Chartered Bank Can. $ Deposits 23, 405 172# 2,695 


These 


mortgages are shown separately beginning with the August 17 statement and the amount of general loans 
together with the respective changes have been adjusted accordingly. 
Funds converted into a foreign currency, usually U.S. dollars, which have been placed on term deposit with 
a bank and which the bank has undertaken through a forward contract to convert back into Canadian dollars at 


maturity. 


Estimated. 


# Figures for the previous week have been revised. 
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3 
CHARTERED BANKS - MAJOR ASSETS 


Wednesdays - Billions of Dollars 
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1964 


1. Excludes day-to-day and call loans. 
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CANADIAN LOANS, INSURED MORTGAGES! 
AND NON-GOVERNMENT SECURITIES 





MORE LIQUID ASSETS” 





MORE LIQUID ASSETS 
As a Percentage of Total Major Assets 


1965 1966 


2. Includes Bank of Canada notes and deposits, day-to-day loans and treasury bills, 


Government bonds, net foreign assets and call loans. 
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CHARTERED BANKS - MORE LIQUID ASSETS 
Wednesdays - Billions of Dollars 
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CALL LOANS 
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26) | | 12.6 
! GOVERNMENT BONDS | 
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MONEY MARKET 
(Millions of Dollars or Per Cent) 


; Average!) As at Average (@) 
Chartered Banks! ) Sept. 1-6/67 Aug. 31/67 August 1967 
Cash reserves 
Ratio to deposits 1, 590 1,616 1,615 
7.50% 7.72% 7.72% 
(Required minimum monthly 
average cash ratio)(1) (7. 44%) (7. 64%) 
Cash and secondary reserves ia i A, 715 3, 680 
Ratio to deposits 17.53% 17.76% 17.59% 
Potential cash reserve effect of certain 
uncompleted Bank of Canada transactions As at 
to the next weekly statement date ; Sept. 6/67 — Aug. 30/67 Aug. 23/67 _ 
(increasing cash +; decreasing cash -) 
Net float tha'S -0.4 -1.3 
Securities held under resale agreements mr r - 
Net amount of other uncompleted securities 
transactions with dealers and banks in Canada = +3.2 +0. 4 


Money Market Rates(3) and Government Security Yields 


Average of 


Day-to-Day Loans High Low Close Closing Rates 
Week ending September 6, 1967 41/4 3 4 5, O10 
Week ending August 30, 1967 41/4 3 7/8 4 4.18 
Week ending August 23, 1967 41/4 3 7/8 37/8 4.03 
Average Treasury Bill Rate at Tender Sept. 7/67 Aug. 31/67 Aug. 24/67 
91 day bills 4,34 4.34 4,33 
182 day bills 4.58 4,59 4.60 
Government Bond Yields(*) Sept. 6/67 Aug. 30/67 Aug. 23/67 
41/4% Jan. 15/68 4,78 4.75 4.73 
5% July 1/69 5.42 5.46 5.41 
5% July 1/70 5.57 5.66 5.59 
41/4% - Sept. 1/72 6.00 6.12 6.08 
51/2% Apr. 1/76 6.02 6.08 6.06 
51/2% Aug. 1/80 6.00 6.08 6.01 
41/2% Sept. 1/83 6.04 6.10 6.03 
51/4% May 1/90 5, 88 5.93 5. 86 
5 3/4% Sept. 1/92 5.87 5.92 5.85 
Long-Term Average(®) 5.94 5.99 5.94 


Reserves are calculated on a statutory basis which involves 


August September 
Till money: 500.8 503.5 
Demand deposits: 6, 743.4 62623,1 
Notice deposits: 14, 180.6 145,573.58 


For September the minimum cash reserve requirement is 9 1/2% of demand deposits and 

6 1/2% of notice deposits. This is equal to $1,576.5 miliion, or an average ratio of 7.44%. 
Average of business days. 

Effective April 7, 1967, Bank Rate was decreased to 4 1/2% from 5%. 

Based on Wednesday closing mid-market prices. 

Average of yields on following issues due or callable in 10 years or more: 3 1/4% Oct. 1/79, 
5 1/2% Aug. 1/80, 4 1/2% Sept. 1/83, 5% June 1/88, 5 1/4% May 1/90, 5 3/4% Sept. 1/92 
and 3 3/4% Mar. 15/98. 





S anlittuzes beielqmimcny isilo to tavoma leh 





b 04 $.f4 “* shee miaplorad baw arelssb difw aqoltoaensts 
to sg atevaA 
esis gnisolD «= gs 0D Ob agit ) 
18,€ > é b\l Tae ,d  redesetqe@ gaibas AsoW 
B1 .b » a\re e\l eb THel OF JeuguA gaibre teoW 
£08 a\T & e\Te e\l +s THCL .ES tavguA gnibas desW 
Va\OS .gsuA TO\LE .gua ros slave _ ZobnaeT t6 932 f Utd yrue soxT ogstevA 
£e.2 > Wa BED oni aliid yab Le 
00 .> e2 .b Ba ra allid yab SBI 
Fa\es 1uA To\Ge + gua Ta\o uigae (*)sblef¥ bao8 saemntevOO 
eye av .> at B0\@! .ool = PL 
81.2 1€.2 eS .é 88\1 .120 fo 
e3.2 38.2 T8.€ : OT\{ ylot Pe 
80.8 S1.a 00.3 . ST\I stqe@ = Re\I tb 
00.9 80.2 $0.8 OT\! .zgGA = AS\N A 
10.a 80.4 00.2 o8\! oA 8 S\L 2 
£0.08 01.d b0.2 t8\l qo®  S\L 2 
38.2 €e 2 88.2 oe\l yom e\T 2 . 
28,2 $0 2 78.2 SO\( .tqs@ PES 
ae.2 ee .@ ae 2 (2) ng erevA mis T-yn0d 





aaa ee cyarorn LUT 


[E8846 aT 6 2étiaogeb baamed 


| A ded aatee did a.081 24 sotto re 
bas attmoqab basenod lo #S\i ° el tigoyentepe? ey 19897 dens dedntt eck red 9q92, 10% 


bt .T lo Oliss opsteve aa to .aollfion 2.02.12 of [sups e] eixiT .atisoqob sditon lo PS\I 3 
.ayeb seonieud lo egstevA 
2 cedx? BS \I 8 Ot boeset eb eww 016A ans foe! .f lingA evisooNa 


.s92itq tebhram-bim gaieols yabaenbsW ao boesfi (# 


OT\E .290 E\L E sstom to a¥eey Of af sideiiso 10-sub aevent gaiwollol mo ebisiy lo sgatevé 


SO\M .dqa2 PONE = OPLL vo MP\L 2 .B8\E onl HE .EB\L .1q02 HS\E e O8\I .guA #S\I 2 
BE \2L 228M Me\E & brs 


j 
74 


4 
; a 


( 


“bn betgivolas 078 eevtoseA i) 


——— 
H & 
. 


8 
GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 


DISTRIBUTION OF HOLDINGS 
Wednesdays - Billions of Dollars 


TOTAL OUTSTANDING 
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GOVERNMENT SECURITY YIELDS 
Wednesdays - Per Cent 








1. Weekly tender rate on Thursday dote 


2. See footnote 5 page 7 
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AMENDED COPY TO MAKE GOOD 
AN OMISSION IN DUPLICATING 
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Prelim. Change toSept. 6/67 frorr 


Sept. 13/67 Sept. 6/67 Aug. 30/67 Sept. 7/66 
(Millions of Dollars) 


CHARTERED BANKS 


Major Canadian and Net Foreign Assets 











Bank of Canada deposits 1,078 1,085 - 31 ra 
Bank of Canada notes 524% 479 - 15 
| Day-to-day loans 302 301 6 96 
| Treasury bills 1,816 1,825 30 329 
| Other Government securities 

| - 3 years and under ( 2,879 1,362 6 ( 
- over 3 years ( ‘ 1,506 11 ( — 
Call loans to stockbrokers ( 302 104 - AF - 3 
Call loans to investment dealers ( 209 9 # 120 
Sub-total 6, 901% 6,871 29 Lease. 
Net foreign assets 122 48 183 
Total More Liquid Assets 6,993 Ut 1, 306 
Loans to provinces VZ2 23 49 
Loans to municipalities ayo yf) - 9 5 
Loans to grain dealere 4359 = 5 iit 
Canada Savings Bond loans Si .- 4 is 
Loans to instalment finance companies 287 ~ 4 - 48 
General loans(!) 11,254 63 1,095 
Mortgages insured under the N.H.A. qo - | eae 
Other residential mortgages(1) 82 1 52 
Provincial securities 350 2 es 
Municipal securities 364 3 30 
Corporate securities 574 ee 19 
Total Major Assets ZR TSS 133 2,033 

Canadian Dollar Deposit Liabilities 

Personal savings deposits 11, 461 95 1, 142 
Non-personal term and notice deposits 3,463 92 875 
Demand deposits (less total float) 5,407 90 476 
Total held by general public 20, 331 277 2,493 
Government of Canada deposits 531 532 -144 10] 
Total Deposits (less float) 20, 863 133 2,594 
Estimated float 769 194 60 
Total Canadian Deposits 21, 632 326 2,654 
Debentures issued and Outstanding 13 “a 13 
Bankers’ Acceptances Outstanding 175 = 4 


7 
ep oreign Currency '""Swapped"! Deposits(4) 615 62] ge -258 


hi 








CURRENCY AND CHARTERED BANK CANADIAN DOLLAR DEPOSITS 


Currency outside banks - coin 314 zs 34 

s notes 2,389 29 243 

Chartered bank Can. $ deposits held by general public 20, 331 277 2,493 
Total Can. $ deposits and currency held 

by general public 23, 034 306 2, 769 

Government of Canada deposits 532 ~ 144 10] 

Total Currency & Chartered Bank Can. $ Depasits 23, 566 162 2,871 





General loans since May 1, 1967 have contained small amounts of conventional residential mortgages. These 
mortgages are shown separately beginning with the August 17 statement and the amount of general loans 
together with the respective changes have been adjusted accordingly. 

Funds converted into a foreign currency, usually U.S. dollars, which have been placed on term deposit with 
a bank and which the bank has undertaken through a forward contract to convert back into Canadian dollars at 
maturity. 

Estimated. # Figures for the previous week have been revised. 
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BANK OF CANADA Cléecer eo ons 


Government Th 
Publicationg September 14, 1967. 
Wx) WEEKLY FINANCIAL STATISTICS (1) 





TRIN ry 6 


As at Increase since 








o a x 
= Is (b Sept. 13/67 Sept. 6/67 Sept. 14/66 
BANK OF CANADA (Millions of Dollars) hit 
Assets 
Government of Canada securities 
Treasury bills 409.3 - 0.3 -29.7 
Other - 3 years and under 1, 27856 1.6 239.2 
- Over 3 years 2 1,971:5 aX 0. 4 ie +4 83.6 
Total 3,659.1 13 293.1 
(of which: - held under 'Purchase and Resale 
Agreements") (1-5) (12-5) (1.45) 
Bankers! acceptances 1.8 WEP: 1.8 
(of which: - held under ''Purchase and Resale 
Agreements") (1.8) (1.8) (1 ¢3) 
Advances to chartered and savings banks = - - 
Foreign currency assets 84. 1 9.6 -12.1 
Investment in the Industrial Development Bank BOS. & - 35.6 
All other assets 122.4 -24.2 me hed 
Total Assets ~i1,3 310.9 
Liabilities 
Notes in circulation 7.8 270.0 
Canadian dollar deposits: 
Government of Canada 18,3 « 3 
Chartered banks whe @ 20.9 
Other By dave 5.9 
Foreign currency liabilities 29.6 9.8 - 6.6 
All other liabilities b3 bod ~3%az2 26. 9 
Total Liabilities 4,.17057 siia3 3105.9 
GOVT. OF CANADA SECURITIES OUTSTANDING (par value) 
Treasury bills 2,400 5 230 
Canada Savings Bonds 5, 804 -10 366 
All other direct and guaranteed securities 13,204 2 719 
Total 21, 458 - 3 lL, ia 
Held by: 
Bank of Canada - Treasury bills 412 | . 29 
Other securities 3, 303 js 325 
Chartered banks - Treasury bills 1,816 - Of 303 
Other securities 2, 860 11 555 
Govt. accounts - Treasury bills 25 & ae! = 8 
Other securities 890 2 135 
General public - Canada Savings Bonds 5,804 -10 366 
(residual) Treasury bills 147 18i - 36 
Other securities 6,201 - 13 =5 «493 
Total 21, 458 :3 1,115 
GOVERNMENT OF CANADA BALANCES (2) 553 17 47 


(1) For earlier data and footnote information see Bank of Canada Statistical Summary. 
(2) Canadian dollar balances at the Bank of Canada and the chartered banks, 
# Figures for the previous week have been revised. 
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Prelim. 


Sept. 13/67 


CHARTERED BANKS 





Major Canadian and Net Foreign Assets 





Bank of Canada deposits 
Bank of Canada notes 
Day-to-day loans 
Treasury bills 
Other Government securities 
~ 3 years and under 
- over 3 years 
Call loans to stockbrokers 
Call loans to investment dealers 
Sub-total 
Net foreign assets 
Total More Liquid Assets 


Loans to provinces 

Loans to municipalities 

Loans to grain dealers 

Canada Savings Bond loans 

Loans to instalment finance companies 


General loans(!) 


Mortgages insured under the N.H. A. 
Other residential mortgages(!) 


Provincial securities 
Municipal securities 


Corporate securities 


Total Major Assets 


Canadian Dollar Deposit Liabilities 
ac eae eS eee ee 


Personal savings deposits 
Non-personal term and notice deposits 
Demand deposits (less total float) 
Total held by general public 
Government of Canada deposits 
Total Deposits (less float) 
Estimated float 


Total Canadian Deposits 


Debentures issued and Outstanding 
ES ee a ae, siete EA abe 
Bankers' Acceptances Outstanding 
Seas SE ead lal ehh et Se 


Foreign Currency ''Swapped" Deposits (4) 
ea a ee ee ee ee 


1,078 
524% 


302 


(At ol Io, 


2,879 


302 


6, 901% — 





Sept. 6/67 


Change to Sept. 6/67 





Aug. 30/67 


(Millions of Dollars) 





1,085 ee | 
479 5 
301 6 
1,825 30 
Ul roe 6 
1,506 11 
104 - 44 
eee) Oo eae ee 
6,871 29 
7 122 : ~~ AS ; 
6,993 77 
E22 23 
Sse ~ 9 
439 - 15 
any = 4 
287 ay 
11,254 63 
iGeul oTe? | 
32 ] 
350 vA 
364 3 
ee Se i a Fee 
ZU US5 133 
11, 461 95 
3, 463 92 
5,407 90 - 
ZOg So pa he 
Ses ea. 
20, 863 isa 
769 see’ "le 
21,632 326 


CURRENCY AND CHARTERED BANK CANADIAN DOLLAR DEPOSITS 


Currency outside banks - coin 
- notes 


Chartered bank Can. $ deposits held by general public 


Total Can. $ deposits and currency held 
by general public 
Government of Canada deposits 


Total Currency & Chartered Bank Can. $ Deposits 


314 
2309 
20, 33) 





from 


Sept. 7/66 _ 





- 82 -258 
- 34 
29 243 
277 2,493 
306 2, 769 
-144 12] 
162 2, 871 





(1) General loans since May 1, 1967 have contained small amounts of conventional residential mortgages. These 
mortgages are shown separately beginning with the August 17 statement and the amount of general loans 
together with the respective changes have been adjusted accordingly. 

which have been placed on term deposit with 


(2) Funds converted into a foreign currency, usually U.S. dollars, 
ard contract to convert back into Canadian dollars at 


a bank and which the bank has undertaken through a forw 


maturity. 
* Estimated. 


# Figures for the previous weck have been revised. 
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1. Excludes day-to-day and call loans. 
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CHARTERED BANKS - MAJOR ASSETS 
Wednesdays - Billions of Dollars 
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CANADIAN LOANS, INSURED MORTGAGES‘ 
AND NON-GOVERNMENT SECURITIES 


MORE LIQUID ASSETS” 





MORE LIQUID ASSETS 


As a Percentage of Total Major Assets 


A J i i 4 A 1 I | | 
1965 1966 


| 2. Includes Bank of Canada notes and deposits, day-to-day loans and treasury bills, 





Government bonds, net foreign assets and call loans. 
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CHARTERED BANKS - MORE LIQUID ASSETS 


Wednesdays - Billions of Dollars 
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DAY-TO-DAY LOANS 
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CHARTERED BANK - LOANS 
Wednesdays - Millions of Dollars 


TOTAL CANADIAN LOANS ' 





GENERAL LOANS 
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CURRENCY OUTSIDE BANKS AND CHARTERED BANK DEPOSITS 


Wednesdays - Billions of Dollars 










22 
20 
18 
112 
| 
J PERSONAL SAVINGS DEPOSITS 
10 10 
¢ 
| 
8 | | 6 
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GOVERNMENT OF CANADA DEPOSITS 
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MONEY MARKET 
(Millions of Dollars or Per Cent) 


(2) 


Average Cumulative 
Week Ending Average(2) 
Sept. 13/67 Sept. 1-13/67 
Chartered Banks'!) oP 
Cash reserves ), 582 1, 585 
Ratio to deposits 7.46% 7.48% 
(Required minimum monthly 
average cash ratio)(1) (7.44%) 
Cash and secondary reserves 3, 101 3, 706 
Ratio to deposits 17. 46% 17.48% 
Potential cash reserve effect of certain 
uncompleted Bank of Canada transactions As at 
to the next weekly statement date Sept, 13/67 Sept. 6/67 Aug. 30/67 
(increasing cash +; decreasing cash-) AF) 
Net float -12.4 +125 -0.4 
Securities held under resale agreements > ao - - 
Net amount of other uncompleted securities 
transactions with dealers and banks in Canada - ~ +322, 


Money Market Rates!?) and Government Security Yields 





Average of 


Day-to-Day Loans High Low Close Closing Rates 
Week ending September 13, 1967 44/2 41/4 4 3/8 4.35 
Week ending September 6, 1967 41/4 3 4 3.81 
Week ending August 30, 1967 41/4 2178 4 4.18 
Average Treasury Bill Rate at Tender Sept. 14/67 Sept. 7/67 Aug. 31/67 
‘91 day bills 4.42 4.34 13a © 

182 day bills 4.66 4.58 4.59 
Government Bond Yields (4) Sept. 13/67. Sept. 6/67 Aug. 30/67 

41/4% Jan. 15/68 4.84 4.78 4.75 

5% Oct. 1/68 5.37 5.29 5.31 

5% July 1/69 5.51 5.42 5.46 

5% July 1/70 5.67 5, 57 5.66 

4 1/4% Sept. 1/72 6.07 6.00 6. 12 

5 1/2% Apr. 1/76 6.02 6.02 6.08 

5 1/2% Aug. 1/80 6.04 6.00 6.08 

41/2% Sept. 1/83 6.09 6.04 6.10 

5 1/4% May 1/90 5.91 5.88 5.93 

5 3/4% Sept. 1/92 5.91 5.87 5.92 


5) 


Long-Term Average! 5.08 5. 94 5.99 


Reserves are calculated ona statutory basis which involves 


September 
Till money: 503.5 
Demand deposits: GP623;1 
Notice deposits: 14, 543.6 


For September the minimum cash reserve requirement is 9 1/2% of demand deposits and 

6 1/2% of notice deposits. This is equal to $1,576.5 million, or an average ratio of 7.44%. 
Average of business days. 

Effective April 7, 1967, Bank Rate was decreased to 4 1/2% from 5%. 

Based on Wednesday closing mid-market prices. 

Average of yields on following issues due or callable in 10 years or more: 3 1/4% Oct. 1/79, 
5 1/2% Aug. 1/80, 41/2% Sept. 1/83, 5% June 1/88, 5 1/4% May 1/90, 5 3/4% Sept. 1/92 
and 3 3/4% Mar. 15/98. 
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GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 
DISTRIBUTION OF HOLDINGS 


TOTAL OUTSTANDING 
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GOVERNMENT SECURITY YIELDS 









Wednesdays - Per Cent 






































































































































1. Weekly tender rate on Thursday date 
2. See footnote 5 page 7. 
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BANK OF CANADA. luwa September 21, 1967 


WEEKLY FINANCIAL STATISTICS (1) 





cf) 
~~ f 
FN) 16 As at Increase since 
fi Sept. 20/67 Sept. 13/67 Sept. 21/66 
BANK OF CA — iS 6 "(Millions of Dollars) 
Assets 
Government of Canada securities 
Treasury bills 432.3 23.0 -0.9 
Other - 3 years and under Ligat.t -1.:2 227.0 
- Over 3 years 1,971.6 0.1 95.5 
Total 3,681.0 Z1,9 321.6 
(of which; - held under ''Purchase and Resale 
Agreements") (-) (-1. 5) (-) 
Bankers’ acceptances - -1.8 - 
(of which; - held under ''Purchase and Resale 
Agreements") (-) (-1.8) (-) 
Advances to chartered and savings banks _ . : 
Foreign currency assets 105.1 20.9 14.6 
Investment in the Industrial Development Bank 303.7 0.4 35.5 
All other assets 117.4 -5.0 LS. = 
Total Assets 4, 207.2 36.5 394.8 
SSS a as er haa aaa Sooo aa oS 
peabilities, 
Notes in circulation 2,860.0 -16.3 280. 1 
Canadian dollar deposits: 
Government of Canada 41.7 I Bae) 19.9 
Chartered banks 1,087.6 9.8 33.6 
Other 3376 0.7 8.4 
Foreign currency liabilities 31.9 Z2..3 1S 
All other liabilities 152.5 20.8 51.3 
Total Liabilities 4,207.2 36.5 394.8 
SEES Se ot 


GOVT. OF CANADA SECURITIES OUTSTANDING (par value) 


Treasury bills 2,405 5 Phe b) 
Canada Savings Bonds 5,793 -12 380 
All other direct and guaranteed securities 13, 258 4 524 
Total 21, 456 - 3# 1,139 
———————————————— I SE 

Held by: 
Bank of Canada - Treasury bills 436 23 - 1 
Other securities 3, 302 - 1 323 
Chartered banks - Treasury bills L, eee 5 277 
Other securities @;, 871 10 566 
Govt. accounts - Treasury bills 19 416 Sa9 
Other securities 894 4 131 
General public - Canada Savings Bonds 5,793 -}2 380 
(residual) Treasury bills 129 o17 - 38 
Other securities 6,192 - 9 - 496 
Total 21, 456 - 3# 1, ¥39 
GOVERNMENT OF CANADA BALANCES (¢) 673 119 151 





(1) For earlier data and footnote information see Bank of Canada Statistical Summary. 
(2) Canadian dollar balances at the Bank of Canada and the chartered banks. 


# Figures for the previous week have been revised. 
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CHARTERED BANKS 


Major Canadian and Net Foreign Assets 
scat eg ee Tien ee 


-Bank of Canada deposits 
Bank of Canada notes 
Day-to-day loans 
Treasury bills 
Other Government securities 
- 3 years and under 


- over 3 years 


Sub-total 


Net foreign assets 
Total More Liquid Assets 


Loans to provinces 
Loans to municipalities 
Loans to grain dealers 
Canada Savings Bond loans 
Loans to instalment finance companies 


General loans(1) 


Provincial securities 
Municipal securities 
Corporate securities 


Call loans to stockbrokers 
Call loans to investment dealers 


Mortgages insured under the N.H.A. 
Other residential mortgages 


Total Major Assets 


Canadian Dollar Deposit Liabilities 


Total Canadian Deposits 


Personal savings deposits 
Non-personal term and notice deposits 
Demand deposits (less total float) 
Total held by general public 
Government of Canada deposits 
Total Deposits (less float) 
Estimated float 


Debentures issued and Outstanding 


Bankers' Acceptances Outs tanding 


Foreign Currency ''Swapped" Deposits (2) 


ee 


ie ae 


Prelim. 


Sept. 20/67 | 


1, 088 
512* 
313 

1,821 


2,890 


338 


6, 962* 


631 


615 


Sept. 13/67 


Sept. 6/67 


(Millions of Dollars) . 


1,078 
528 
302 

1,816 


1, 364 
1,516 
110 
LOT 
6,904 
150 
7,054 


173 
527 
461 

33 
272 


11,271 


750 
63 


349 
365 
575 





21, 861 








CURRENCY AND CHARTERED BANK CANADIAN DOLLAR DEPOSITS 
I re ee a ee 


Currency outside banks - coin 


- notes 


Chartered bank Can. $ deposits held by general public 


Total Can. $ deposits and currency held 
by general public 


Total Currency & Chartered Bank Can. $ Deposits 


Government of Canada deposits 


314 
2,348 


20, 458 


23,120 
5351 


235,651 





126 








Change to Sept. 13/67 from 
ccm, lh A Sel he Ss 


Sept. 14/66 





(1) General loans since May 1, 1967 have contained small amounts of conventional residential mortgages. These 


(2) 


maturity. 
Estimated. 


mortgages are shown separately beginning with the August 17 statement and the amount of general loans 
together with the respective changes have been adjusted accordingly. 
Funds converted into a foreign currency, usually U.S. dollars, which have been placed on term deposit with 
a bank and which the bank has undertaken through a forward contract to convert back into Canadian dollars at 
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3 
CHARTERED BANKS - MAJOR ASSETS 





Wednesdays - Billions of Dollars , 2e 
20 

TOTAL 
18 18 
16 16 
\4 CANADIAN LOANS, INSURED MORTGAGES \ 14 


AND NON-GOVERNMENT SECURITIES 













l2 l2 
lop 8 
§ MORE LIQUID ASSETS” & 
4 4 
% %o 
35 35 
MORE LIQUID ASSETS 
As a Percentage of Total Major Assets 
30 30 
76) es tt ots Se lS Ds ll ls 25 
1964 1965 i966 1967 


1. Excludes day-to-day and call loans. 
2. Includes Bank of Canada notes and deposits, day-to-day loans and treasury bills, 
Government bonds, nei foreign assets and call loans. 


LAST DATE PLOTTED SEPT 13 
21/9/67 
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CHARTERED BANKS - MORE LIQUID ASSETS 


Wednesdays - Billions of Dollars 


CALL LOANS 









NET FOREIGN ASSETS 


GOVERNMENT BONDS 
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CHARTERED BANK - LOANS 
Wednesdays - Millions of Dollars 





TOTAL CANADIAN LOANS ' 


GENERAL LOANS 
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CURRENCY OUTSIDE BANKS AND CHARTERED BANK DEPOSITS 


Wednesdays - Billions of Dollars 
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1. Excl. Govt. of Canada Deposits. LAST DATE PLOTTED SEPT 13 
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MONEY MARKET 
(Millions of Dollars or Per Cent) 


Average?) Cumulative 
Week Ending Average(2) 
, Sept. 20/67 Sept. 1-20/67 
Chartered Banks|(!) 
Cash reserves 1, 587 1, 586 
Ratio to deposits 7.49% 7.48% 
(Required minimum monthly 
average cash ratio)(1) (7.44%) 
Cash and secondary reserves ee BY 3,710 
Ratio to deposits 17.53% 17. 50% 
Potential cash reserve effect of certain 
uncompleted Bank of Canada transactions As at 
to the next weekly statement date Sept. 20/67 Sept. 13/67 Sept. 6/67 
(increasing cash +; decreasing cash-) 
Net float +11.2 -12.4 +12 
Securities held under resale agreements - - 3.3 - 
Net amount of other uncompleted securities 
transactions with dealers and banks in Canada +4.0 - - 


Money Market Rates!?) and Government Security Yields 


Average of 


Day-to-Day Loans High Low Close Closing Rates 
Week ending September 20, 1967 4 3/8 4 3/8 4 3/8 4, 38 
Week ending September 13, 1967 41/2 41/4 4 3/8 4. 35 
Week ending September 6, 1967 41/4 3 4 3.81 
Average Treasury Bill Rate at Tender Sept. 21/67 Sept. 14/67 Sept. 7/67 

91 day bills 4,48 4.42 ae Oe 

182 day bills 4.69 4.66 4.58 

Government Bond Yields (4) Sept. 20/67 Sept. 13/67 Sept. 6/67 

41/4% Jan. 15/68 4.91 4,84 4.78 

5% Oct. 1/68 5.52 5.37 5.29 

5% July 1/69 5.64 5.51 5.42 

5% July 1/70 5.75 5.67 5.57 

41/4% Sept. 1/72 6.11 6.07 6.00 

5 1/2% Apr. 1/76 6.17 6.02 6.02 

5 1/2% Aug. 1/80 6.17 6.04 6.00 

41/2% Sept. 1/83 6.24 6.09 6.04 

5 1/4% May 1/90 6.06 5.91 5.88 

5 3/4% Sept. 1/92 6.05 5.91 5. 87 
Long-Term Average!) 6.10 5. 98 5.94 


Reserves are calculated on a statutory basis which involves 


September 
Till money: 503.5 
Demand deposits: 6; 623.1 
Notice deposits: 14, 573.6 


For September the minimum cash reserve requirement is 9 1/2% of demand deposits and 
6 1/2% of notice deposits. This is equal to $1,576.5 million, or an average ratio of 7.44%. 


Average of business days. 
Effective April 7, 1967, Bank Rate was decreased to 4 1/2% from 5%. 


Based on Wednesday closing mid-market prices. 


Average of yields on following issues due or callable in 10 years or more: 3 1/4% Oct. 1/79, 
5 1/2% Aug. 1/80, 4 1/2% Sept. 1/83, 5% June 1/88, 5 1/4% May 1/90, 5 3/4% Sept. 1/92 
and 3 3/4% Mar. 15/98. 


















2720930 MMAS CINITRARE 


evissiveme> ‘os 
' | (S)opasevA — AsoW 
—12\05_.3q08 


 Fe\os-! . 
ann. aes 


ae2,! ‘982 t 
er.F ; ’ ™ ROP .T 
(etee .5) a 
o1t,€ | TIT .€ Liiaiadx: couknesaierane 
w02 .T1 ee Wine Se aiisoqsb of ole 
. a > 
VM Ar Ke 
aie mtat192 lo jostts eviee.7 dex Iskneiot 
16 oA eer ‘ Meeaconine sbscsD to Ass beielqmoonsu 
PTGS ANNE age VOLE ase tab somanate ybloow 30a ot 08 
Tt gales i+ deso 
2.14 b.SI- Sf 1+ iN Mage 2202 Joh 
- £.£ rape wie aoa ainomoo1gs elsest abaw ied acitizuss2 


asitizuoes betelqmosnn Ms to satioteen joM 
Be ‘ 0 .a+ sbansD si edaed bas erelseb dtiw eactosetéti 


is «3 rf, 


eblol¥ ythruo0@ JnommrevoD bas (©) ose joolisMy 90M 
lo systevA be ind ll 
acisA gateolD esol wol digit es | enso.l ysd-ot-ys0 
BE .D a\e > B\E > a\e > Tae! ,OS sederetqe? yaibas at 
a6 B\E > a\rd s\is Teel ,€1 ~ redeisiqe? gaibne Ase 
16 .€ b £ a\1l > Tae! .d redmeiqe? gaibasvieeW 
TO\F .tq9e Se\e1 mile TO\IS .tq98 tebasT ts sisA Wid ywesorT sget9vA 
BED : allid yab [? 
B2 > aa n ed - 7, allid ysb S81 
Ta\d .aqe® —*FA\EL .tqo@ —_—-FO\OS .tqo2 (ebisiY bnoG jnomatovoD 
BT + b8 > feb 6d\2i .nsl wa\lb , 
eS .é TE 2 S2.2 $d\ .390 2 
Sb .2 12.2 23.2 ; Pd\! yivt Re 
v2.2 Td,2 2v.@ OT\I ylvt Re 
00.6 v0.3 Ir.d | SY\i .tq02 ee\re 
$0.0 $0.2 Ti.d — OF\L .tqA RPs\ieé 
00.0 0.9 TL.d O8\L .yua RS\12 
80.0 20.9 BS .d €8\l vaqo®  S\I ® 
88.2 Ie .2 30.8 oe\f yaM ea\re 
78.2 1? .2 20.8 SO\i .tq02 we\e @ 
De .2 Be .2 01.8 (©) sparevA mrisT-gaol 
asviovnt doidw eiesd yrotuisis &.a0 beisivoisa ous Sane 
ete 
syoaom iT 
bye . bx€S0,0> petieeqeb basmed 
8 .€T2 oI a io 
bas Widouek baameb to #S\L Get taemeotivpot ovrsaes ae> odd ed 
Pb .T Lo Cites sgstevs as x0 ,oillic: @.d72 12% of Iaupe at our | eso to #S\I 
-eyeb at 
22 tA BSNE 0 ot Decndesdi ew ataK anal 


-890!1q jodtsem-birm 
LOV\E 1290 RP\1 E :e10m 10 ersey O1 al sidsiiss 10 sub sauest gaiwollol no ; 
SO\i .tq02 Re\e 2 .00\! yam RA\L 2 ,88\1 capt we ,£8\1 .sqe2 RS\l oo ai . 


8 
GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 


DISTRIBUTION OF HOLDINGS 
Wednesdays - Billions of Dollars 


TOTAL OUTSTANDING 7 BONDS EXCLUDING C.S.B. 7 
ce 


TOTAL 
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GOVERNMENT SECURITY YIELDS 
Wednesdays - Per Cent 


182 DAY BILLS 


TREASURY BILLS' 
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1, Weekly tender rate on Thursday date. 
&-Seu footnote” Ss page 7. LAST DATE PLOTTED SEPT 20 
21/9/67 
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WEEKLY FINANCIAL STATISTICS (1) 





CH] 
BA ihe As at | Increase since 
‘. ‘ Sept. 27/67 Sept. 20/67 Sept. 28/66 
BANK OF CANADA a 2 f (Millions of Dollars) 


Assets 


Government of Canada securities 


Treasury bills 501.1 68.7 96.9 
Other - 3 years and under 1,278.3 Ina 226.9 
- Over 3 years 1,969.5 « (20 94.3 
Total 3,748.9 67.9 418.1 
(of which: - held under ''Purchase and Resale 
Agreements") (2.7) (2,7) (2. 7) 
Bankers' acceptances ce ce a0 
(of which: - held under ''Purchase and Resale 
Agreements") (353) (3.3) (oes) 
Advances to chartered and savings banks - - -3.0 
Foreign currency assets 92.0 -13.0 -26.6 
Investment in the Industrial Development Bank 304.2 0.5 36.0 
All other assets 124.2 6.8 23.6 
Total Assets 4,272.6 65.4 451.3 
Liabilities 
Notes in circulation 25850.9 - 9.2 2S. 2 
Canadian dollar deposits: 
Government of Canada 30.1 -11.7 20.1 
Chartered banks 1,104.6 7.0 49.9 
Other 34.9 ‘3 - 13.4 
Foreign currency liabilities 62.2 30:3 22.5 
All other liabilities 190.0 ors o 93;9 
Total Liabilities 4,272.6 65.4 451.3 
GOVT. OF CANADA SECURITIES OUTSTANDING (par value) 
Treasury bills 2, 410 5 240 
Canada Savings Bonds 5, 782 -1l 381 
All other direct and guaranteed securities 13, 268 10 532 
Total 21, 460 + LSS 
Held by: 
Bank of Canada - Treasury bills 505 69 98 
Other securities 3, 301 - | 321 
Chartered banks - Treasury bills 1,796 -25 240 
Other securities 2,860 -11 548 
Govt. accounts - Treasury bills 17 sce » 4 
Other securities 905 11 136 
General public - Canada Savings Bonds a TOz -1l 381 
(residual) Treasury bills 92 -38 - 94 
Other securities 6, 203 11 - 474 
Total 21, 460 4 1, 153 
GOVERNMENT OF CANADA BALANCES (2) 409 -264 - 89 
—SS——————————————_ SSS] SS 


(1) For earlier data and footnote information see Bank of Canada Statistical Summary. 
(2) Canadian dollar balances at the Bank of Canada and the chartered banks. 
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; CHARTERED BANKS 


_ Major Canadian and Net Foreign Assets 


Bank of Canada deposits 
‘ Bank of Canada notes 
Day-to-day loans 
Treasury bills 
Other Government securities 
- 3 years and under 
- over 3 years 
Call loans to stockbrokers 
Call loans to investment dealers 
Sub-total 
Net foreign assets 
Total More Liquid Assets 


Loans to provinces 
Loans to municipalities 
i Loans to grain dealers 
Canada Savings Bond loans 
Loans to instalment finance companies 


| General loans 


Mortgages insured under the N.H.A. 
Other residential mortgages 


I Provincial securities 
Municipal securities 
Corporate securities 


Total Major Assets 


Canadian Dollar Deposit Liabilities 


Personal savings deposits 
Non-personal term and notice deposits 
Demand deposits (less total float) 
Total held by general public 
Government of Canada deposits 
Total Deposits (less float) 
Estimated float 








Total Canadian Deposits 


Debentures issued and Outstanding 
| Bankers' Acceptances Outstanding 


Foreign Currency '"'Swapped'! Deposits(!) 
- notes 


| Currency outside banks - coin 
| 


| by general public 
Government of Canada deposits 


: maturity. 
4 Estimated. 


Ce et 


Prelim. 


Sept. 27 /67 


1,105 
512* 
310 

1,796 


2,879 


Bs Fo) 


6,935* 


Sig 


662 


Chartered bank Can. $ deposits held by general public 
Total Can. $ deposits and currency held 


Total Currency & Chartered Bank Can. $ Deposits 


# Figures for the previous week have been revised. 





Sept. 20/67 
(Millions of Dollars) 


1, 088 
529 
313 

1,821 


1, 367 
{523 
114 
218 


6,972 


163 
Up aD 


187 
535 
486 

28 
290 


11, 296 


748 
44 


356 
365 
582 


22,054 





| YtURRENCY AND CHARTERED BANK CANADIAN DOLLAR DEPOSITS 


314 
os o5% 


20, 552 


"Ae Wt 
631 


23,828 








Change to Sept. 20/67 from 
Sept. 13767 Sept. 21766 





2,941 





34 
237 
yy i & | 


3,042 
131 


Oe Ae 





(1) Funds converted into a foreign currency, usually U.S. dollars, which have been placed on term deposit with 
a bank and which the bank has undertaken through a forward contract to convert back into Canadian dollars at 
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CHARTERED BANKS - MAJOR ASSETS 


Wednesdays - Billions of Dollars 
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MORE LIQUID ASSETS 
As a Percentage of Total Major Asseis 
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i. Excludes day-to-day and cail loans. 
2. Includes Bank of Canada notes and ceposils, day-to-day ioans and treasury bills, LAST DATE PLOTTED SEPT 26 
Government bonds, net foreign assets and call loans. 28/9/67 
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CHARTERED BANKS - MORE LIQUID ASSETS 


Wednesdays - Billions of Dollars 


CALL LOANS 









NET FOREIGN ASSETS 






GOVERNMENT BONDS 


TREASURY BILLS 
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LAST DATE PLOTTED SEPT 27 
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CHARTERED BANK - LOANS 
Wednesdays - Millions of Dollars 


TOTAL CANADIAN LOANS ' 
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CURRENCY OUTSIDE BANKS AND CHARTERED BANK DEPOSITS 





1. Exel. Govt. of Canada Deposits. 
2. Notes and coin. 


Wednesdays - Billions of Dollars 





HELD BY THE GENERAL PUBLIC ! 
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CURRENCY OUTSIDE BANKS * 


GOVERNMENT OF CANADA DEPOSITS 





BY VA ee ee he a Et 


1965 1966 1967 
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MONEY MARKET 
(Millions of Dollars or Per Cent) 


(2) 


Average Cumulative 
Week Ending Average(2) 
1 Sept. 27/67 Sept. 1-27/67 
as Chartered Banks ) 
Cash reserves 1,602 1,590 
Ratio to deposits 7.56% 7.50% 
(Required minimum monthly 
average cash ratio)(!) (7. 44%) 
Cash and secondary reserves 3,088 3 ele 
Ratio to deposits 17. 54% 17.51% 
2» Potential cash reserve effect of certain 
uncompleted Bank of Canada transactions As at 
to the next weekly statement date Sept. 27/67 Sept. 20/67 Sept. 13/67 
(increasing cash +; decreasing cash-) 
Net float +41.9 Trigve -12.4 
Securities held under resale agreements - 6.0 - a 3.3 
Net amount of other uncompleted securities 
transactions with dealers and banks in Canada + 2.0 + 4.0 - 


3. Money Market Rates!>) and Government Security Yields 


Average of 


Day-to-Day Loans High Low Close Closing Rates 
Week ending September 27, 1967 F578 4378 4578 4, 43 
Week ending September 20, 1967 4 3/8 4 3/8 4 3/8 4.38 
Week ending September 13, 1967 41/2 41/4 4 3/8 4.35 
Average Treasury Bill Rate at Tender Sept. 28/67 Sept. 21/67 Sept. 14/67 
91 day bills  ReGTOl MR A, ae —war al; 
182 day bills 5.01 4.69 4.66 
Government Bond Yields (4) Sept. 27/67 Sept. 20/67 Sept. 13/67 
4 1/4% Jan. 15/68 5.15 4.91 4.84 
5% Oct. 1/68 5.67 5.52 5.37 
5% July 1/69 5.74 5.64 5.51 
5% July 1/70 5.89 5.75 5,67 
41/4% Sept. 1/72 6.15 by 11 6.07 
5 1/2% Apr. 1/76 6.25 6.17 6.02 
5 1/2% Aug. 1/80 6.29 6.17 6.04 
4 1/2% Sept. 1/83 6.31 6.24 6.09 
5 1/4% May 1/90 6.17 6.06 5.91 
5 3/4% Sept. 1/92 6.14 6.05 5.91 
| Long-Term Average?) 6.19 6.10 5. 98 





(1) Reserves are calculated on a statutory basis which involves 





September October 
Till money: 503.5 503.9 
Demand deposits: 6,623.1 6,624.6 
Notice deposits: 14, 573.6 14, 945.1 


For October the minimum cash reserve requirement is 10% of demand deposits and 

6% of notice deposits. This is equal to $1,559.2 million, or an average ratio of 7.23%. 

(2) Average of business days. 

(3) Effective Sept. 27, 1967 Bank Rate was increased from 4 1/2% to 5%. 

4) Based on Wednesday closing mid-market prices. 

5) Average of yields on following issues due or callable in 10 years or more: 3 1/4% Oct. 1/79, 
5 1/2% Aug. 1/80, 41/2% Sept. 1/83, 5% June 1/88, 5 1/4% May 1/90, 5 3/4% Sept. 1/92 
and 3 3/4% Mar. 15/98. 
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GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 


DISTRIBUTION OF HOLDINGS 
Wednesdays - Billions of Dollars 


TOTAL OUTSTANDING BONDS EXCLUDING C.S.B. 
Be 4 iA 
TOTAL TOTAL 
20 20 l2 l2 
8 8 


GENERAL PUBLIC | 


GENERAL PUBLIC 








7 BANK OF CANADA 
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2 CHARTERED BANKS 





| 


GOVERNMENT ACCOUNTS 





4 CHARTERED BANKS 4 0 
TREASURY BILLS 4 


BANK OF CANADA 





GOVERNMENT ACCOUNTS 


0 pe 0 GENERAL PUBLIC 


CANADA SAVINGS BONDS 








CHARTERED BANKS 


BANK OF CANADA 
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LAST DATE PLOTTED SEPT. 27 
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SECURITY YIELDS 


Wednesdays - Per Cent 
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1. Weekly tender rate on Thursday date. 
2. See footnote 5 page 7. 
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BANK OF CANADA -|< lL 
Assets 


Government of Canada securities 
Treasury bills 
Other - 3 years and under 
- Over 3 years 
Total 


{of which: - held under ''Purchase and Resale 


Agreements") 


Bankers' acceptances 


(of which: - held under "Purchase and Resale 


Agreements"') 
Advances to chartered and savings banks 
Foreign currency assets 
Investment in the Industrial Development Bank 


All other assets 


Total Assets 


Liabilities 
Notes in circulation 
Canadian dollar deposits: 
Government of Canada 
Chartered banks 
Other 


Foreign currency liabilities 
All other liabilities 


Total Liabilities 


Publications BANK OF CANADA, Citawa 
a ; 


\ WEEKLY FINANCIAL STATISTICS (1) 


AB at 


Oct. 4/67 


528. 
1, 250. 
2,032 


Coley OC 
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(34.5) 


51.9 
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GOVT. OF CANADA SECURITIES OUTSTANDING (par value) 


Treasury bills 
Canada Savings Bonds 
P All other direct and guaranteed securities 


Total 









Held by: 

7 Bank of Canada - Treasury bills 
Other securities 

Chartered banks - Treasury bills 
Other securities 


Govt. accounts - Treasury bills 
Other securities 
General public - Canada Savings Bonds 
(residual) Treasury bills 


Other securities 


Total 
GOVERNMENT OF CANADA BALANCES (2) 


§ 
’ 


# Figures for the previous week have been revised. 


2,410 
Se 
Lo, eer 


21,470 





October 5, 


ISus 


1967 


Increase since 


Sept. 27/67 
illions of Dollars) 


oO 
nN 
ojo ~a-~ 


is 
° 


16°3 


- 194 


(1) For earlier data and footnote information see Bank of Canada Statistical Summary. 
(2) Canadian dollar balances at the Bank of Canada and the chartered banks, 
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Prelim. 
Oct. 4/67 
CHARTERED BANKS 
Major Canadian and Net Foreign Assets 
Bank of Canada deposits 1, 067 
Bank of Canada notes 466% 
Day-to-day loans 189 
Treasury bills 1, 753 


«£3 


Other Government securities 
- 3 years and under 
- over 3 years 
Call loans to stockbrokers 
Call loans to investment dealers 


et eed 


Sub-total 6, 722 


Net foreign assets 
Total More Liquid Assets 


Loans to provinces 

Loans to municipalities 

Loans to grain dealers 

Canada Savings Bond loans 

Loans to instalment finance companies 


General loans 


Mortgages insured under the N.H.A. 
Other residential mortgages 


Provincial securities 
Municipal securities 
Corporate securities 


Total Major Assets 


Canadian Dollar Deposit Liabilities 


Personal savings deposits 
Non-personal term and notice deposits 
Demand deposits (less total float) 
Total held by general public 
Government of Canada deposits 
Total Deposits (less float) 
Estimated float 


Total Canadian Deposits 


ebentures issued and Outstanding 
alerted 8 enclactaalpeneeteeleahcnhiediemtetenil | 







ankers' Acceptances Outstanding 
| Alli need rscastaib stot idiondeats 5 sat A 


‘oreign Currency ''Swapped'!! Deposits(!) 


Currency outside banks - coin 
- notes 


by general public 
Government of Canada deposits 


maturity. 
* Estimated. 
# Figures for the previous week have been revised. 


Chartered bank Can. $ deposits held by general public 
Total Can. $ deposits and currency held 


Total Currency & Chartered Bank Can. $Deposits 


Sept. 27/67 


Change to 
Sept. 20/67 


(Millions of Dollars) 


2, 105 
517 
310 

1,796 


1, 373 
1, 505 
113 
226 


6, 946 


124 
(070 


151 
553 
496 

Z3 
293 


11,289 


747 
48 


356 
365 
583 


21,976 





CURRENCY AND CHARTERED BANK CANADIAN DOLLAR DEPOSITS 





Sept, 27/67 from 


Sept. 28/66 


2,821 











(1) Funds converted into a foreign currency, usually U.S. dollars, which have been placed on term deposit with 
a bank and which the bank has undertaken through a forward contract to convert back into Canadian dollars at 
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CHARTERED BANKS - MAJOR ASSETS 


Wednesdays - Billions of Dollars 














CANADIAN LOANS, INSURED MORTGAGES! 
AND NON-GOVERNMENT SECURITIES 















MORE LIQUID ASSETS? 
























4 
% %o 
35 35 
MORE LIQUID ASSETS +4 
As a Percentage of Total Major Assets | 
| 
30}— 30 
| | | 
OoL Fhe) I oe) bt eke fd Zen | | || dogzh bt 1 j25 
1964 1965 1966 1967 
1. Excludes day-to-day and call loans. 
2. Includes Bank of Canada notes and deposits, day-to-day loans and treasury bills, LAST DATE PLOTTED SEPT 27 
5/10/67 


Government bonds, net foreign assets and call loans 
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CHARTERED BANKS - MORE LIQUID ASSETS 


Wednesdays - Billions of Dollars 


CALL LOANS 
2 
OM 


4 oe NET FOREIGN ASSETS 


GOVERNMENT BONDS 


TREASURY BILLS 








DAY-TO-DAY LOANS 








BANK OF CANADA NOTES AND DEPOSITS 
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NET FOREIGN ASSETS SEPT. 27 
5/10/67 
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CHARTERED BANK - LOANS 
Wednesdays - Millions of Dollars 


TOTAL CANADIAN LOANS '! 
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1. Excl. day-to-day, call and C.S.B. loans 
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INSTALMENT FINANCE COMPANIES 
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CURRENCY OUTSIDE BANKS AND CHARTERED BANK DEPOSITS 
Wednesdays - Billions of Dollars meses 
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22 
TOTAL 
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| 
18 \ | : 
HELD BY THE GENERAL PUBLIC ! 12 
| : | | 
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16 PERSONAL SAVINGS DEPOSITS 
‘ 
| 
6 
8 | ! | 
DEMAND DEPOSITS 
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CURRENCY OUTSIDE BANKS 
2 | 2 
GOVERNMENT OF CANADA DEPOSITS | 
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1964 i965 i966 1967 
1. Excl. Govt. of Canada Deposits. LAST DATE PLOTTED SEPT 27 


2. Netes and coin. 
5/10/67 
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MONEY MARKET 
(Millions of Dollars or Per Cent) 





Average (2) Average (2) Average (2) 
1. Chartered Banks'!) Oct, 2-4/67 Sept. 28-29/67 Sept. 1967 
Cash reserves 1,574 1, 624 1,594 
Ratio to deposits 7.2% 7.66% 7.52% 
(Required minimum monthly 
average cash ratio)(1) ( 7.23%) ( 7.44%) 
Cash and secondary reserves .3, 567 3, 656 3, 707 
Ratio to deposits 16.54% 17. 25% 17.49% 
2. Potential cash reserve effect of certain 
uncompleted Bank of Canada transactions As at 
to the next weekly statement date Oct. 4/67 Sept. 27/67 Sept. 20/67 
(increasing cash +; decreasing cash -) 
Net float +87.0 +41.9 +11.2 
Securities held under resale agreements -86,4 - 6.0 - 
Net amount of other uncompleted securities 
transactions with dealers and banks in Canada - 0.6 + 2,0 + 4.0 


3. Money Market Rates(3) and Government Security Yields 


Average of 


Day-to-Day Loans High Low Close Closing Rate: 
Week ending October 4, 1967 47/8 41/2 4 3/4 4,68 
Week ending September 27, 1967 45/8 4 3/8 45/8 4,43 
Week ending September 20, 1967 4 3/8 4 3/8 4 3/8 4, 38 
Average Treasury Bill Rate at Tender Oct. 5/67 _ Sept. 28/67 Sept. 21/67 
91 day bills 4,81 4.76 4,48 
182 day bills 5.05 5.01 4,69 
Government Bond Yields(*) Oct, 4/67 Sept. 27/67 Sept. 20/67 
5% Oct. 1/68 5.34 5. 67 5. 3e 
5% July 1/69 5. 64 5.74 5. 64 
5% July 1/70 5.72 5.89 5.75 
5% June 1/71 6. 04 6.16 6.07 
41/4% Sept. 1/72 6.11 6.15 6.11 
5 1/2% Apr. 1/76 6. 23 6, 25 6.17 
5 1/2% . Aug. 1/80 6.29 6.29 6.17 
41/2% Sept. 1/83 6.32 6.31 6.24 
5 1/4% May 1/90 6.18 6.17 6. 06 
5 3/4% Sept. 1/92 6.15 6.14 6,05 
Long-Term Average(9) 6.19 6.19 6.10 


(1) Reserves are calculated on a statutory basis which involves 


September October 


Till money: 303, 5 504.7# 
Demand deposits: 6, 623.1 6, 624.54 
Notice deposits: 14,573.6 14, 947.34 


For October the minimum cash re serve requi 
notice deposits. This is equal to $1, 559.3 mi 
(2) Average of business days. 
(3) Effective Sept. 27, 1967 Bank Rate was increased from 4 1/2% to 5% 
(4) Based on Wednesday closing mid-market prices. 
(5) Average of yields on following issues due or callable in 10 years or more: 3 1/4% Oct. 1/79, 


5 1/2% Aug. 1/80, 4 1/2% Sept. 1/83, 5% June 1/88. 5 1/49} 
: , , , May 1/90 
and 3 3/4% Mar. 15/98. 1/4% May 1/90, 5 3/4% Sept. 1/92 


Revised, 


rement is 10% of demand deposits and 6% of 
lion, or an average ratio of 7. 23%. 
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GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 


DISTRIBUTION OF HOLDINGS 
Wednesdays - Billions of Dollars 





















































TOTAL OUTSTANDING BONDS EXCLUDING C.S.B. 
22 14 
TOTAL 
20 20 I2 
8 
14 14 
6 
|. GENERAL PUBLIC 
st 4 
BANK OF CANADA 
l2 4 l2 
CHARTERED BANKS 9 
4 GOVERNMENT ACCOUNTS 
4 CHARTERED BANKS vo 0 | 0 
: TREASURY BILLS 4 
BANK OF CANADA 
2 | 2 
GOVERNMENT ACCOUNTS. : 
1) aaa Set ees at bel 0 GENERAL PUBLIC 
CANADA SAVINGS BONDS 
6 
CHARTERED BANKS 
: BANK OF CANADA 
[ lee dan 
! 4 ‘ Govt. Accts. SUUEECe 
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GOVERNMENT SECURITY YIELDS 


Wednesdays - Per Cent 
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WEEKLY FINANCIAL STATISTICS(1) 
eatin) 

















eu FY} 
Tin ” f As at Increase since 
NN al Oct. 11/67 Oct. 4/67 Oct. 12/66 
_ BANK OF CANADA 2 ft Be -) 7" (Millions of Dollass) 
AIEEE lslG 
Assets 
; Government of Canada securities 
Treasury bills 548.8 20.0 203.0 
Other - 3 years and under 1,226.1 -24.6 2923 
~ Over 3 years @, O31. | - Be 354.3 
Total 3,805.9 Reg 534,309 
(of which: - held under "Purchase and Resale 
Agreements"') (4. 6) (-29. 9) (4.6) 
Bankers' acceptances 16.3 «35.6 16.3 
| (of which; - held under "Purchase and Resale 
Agreements") (16, 3) (-35.6) (16. 3) 
Advances to chartered and savings banks 2 od : 
Foreign currency assets 76.6 2130 -142.7 
Investment in the Industrial Development Bank 309.2 oO. 9 34.1] 
All other assets 133.6 - 2.4 G75 
Total Assets 4,341.5 -21.9 480.5 
Liabilities 
Notes in circulation 2,900.8 Soe 24.0 
Canadian dollar deposits: 
Government of Canada : 118.0 2002 103.2 
Chartered banks 1,084.4 72 PAS PP 
Other 30.8 - 9.5 Ae 
Foreign currency liabilities 46.7 Ghat | 
All other liabilities 160.8 -108.9 62.0 
Total Liabilities 4,341.5 a ae | 480.5 
See ie SS 


GOVT. OF CANADA SECURITIES OUTSTANDING (par value) 







Treasury bills 2,410 - 240 
Canada Savings Bonds a TO) - 13 383 
All other direct and guaranteed securities iserto - 9 595 
] Total 21, 449 ign + 1, 158 
; ; 
Held by: 
- Bank of Canada - Treasury bills 553 20 205 
Other securities S31 - 26 333 
_ Chartered banks - Treasury bills bp te ~ £1 109 
Other securities 2,851 5 559 
_ Govt. accounts - Treasury bills 23 - l2 - 12 
‘ Other securities 915 2 139 
General public - Canada Savings Bonds 5 ake h - 13 383 
(residual) Treasury bills 102 13 - 62 
Other securities 6,201 9# -496 
Total 21, 449 - 22 1,158 
ee Ree ee 


OVERNMENT OF CANADA BALANCES (2) 306 29 -229 


) For earlier data and footnote information see Bank of Canada Statistical Summary. 
) Canadian dollar balances at the Bank of Canada and the chartered banks, 
Figures for the previous week have been revised. 
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Prelim. Change to Oct. 4/67 from 


Oct. 11/67 Oct. 4/67 Sept. 27/67 Oct. 5/66 
(Millions of Dollars) 





“CHARTERED BANKS 


Major Canadian and Net Foreign Assets 


Bank of Canada deposits 1,084 1, 067 - 37 - 7 
Bank of Canada notes 524* 475 - 43 38 
Day-to-day loans 244 189 -122 - 106 


Treasury bills 1 Wer fe 7 L185 - 43 174 
Other Government securities 











- 3 yeers and under ( 1, 299 = ¢5 ( 
- over 3 years ie seach vy7S73 68 se 
Call loans to stockbrokers ( 349 121 8 24 
Call loans to investment dealers ( 260 34 152 
Sub -total 6, 810% 6, 736 -211 804 
Net foreign assets 131 7 246 
Total More Liquid Assets 6, 866 -204 1,050 
Loans to provinces 155 4 36 
Loans to municipalities 548 - 5 - 16 
Loans to grain dealers ; 521 25 187 
Canada Savings Bond loans 19 » 6 - 
Loans to instalment finance companies ote 20 - 16 
General loans 11, 431 142 1, 249 
Mortgages insured under the N.H.A. 746 - 1 - 44 
Other residential mortgages 53 4 53 
Provincial securities 363 7 85 
Municipal securities 363 - 2 33 
Corporate securities 581 - 3 25 
Total Major Assets 21,959 - 17 2,642 
Canadian Dollar Deposit Liabilities 
——— OO 
Personal savings deposits 11,595 94 1,225 
Non-personal term and notice deposits 3,709 40 1,099 
Demand deposits (less total float) 5,608 54 501 
Total held by general public 20,912 188 ea) eee 
Government of Canada deposits 188 179 -205 . 218 
Total Deposits (less float) 21,091 a i. 95 
Estimated float 847 249 182 
Total Canadian Deposits 21, 939 232 2, 789 
Debentures issued and Outstanding 13 - 13 
——— LS i nena tent eel LA LL 
Bankers' Acceptances Outstanding 182 9 2 
—————— CUO 
Foreign Currency 'Swapped" Deposits|+) 673 681 28 - 202 
: aa tls; =" meee es 
: 
RRENCY AND CHARTERED BANK CANADIAN DOLLAR DEPOSITS 
Currency outside banks - coin : ST? ~ 33 
- notes Zz, 394 61 233 
Chartered bank Can. $ deposits held by general public 20,912 188 2,826 
Total Can. $ deposits and currency held ; 
by general public 230025 249 3,092 
Government of Canada deposits L779 - 205 - 218 
Total Currency & Chartered Bank Can. $ Deposits 23, 802 44 2,874 
See ee ——— SS See eee ee 


) Funds converted into a foreign currency, usually U.S. dollars 
a bank and which the bank has undertaken through a forward co 
maturity, 

Estimated. 


, which have been placed on term deposit with 
ntract to convert back into Canadian dollars at 
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3 
CHARTERED BANKS - MAJOR ASSETS 


Wednesdays - Billions of Dollars 


“22 












if CANADIAN LOANS, INSURED MORTGAGES, ! 
14 }- NON-GOVERNMENT SECURITIES AND 


OTHER RESIDENTIAL MORTGAGES 














MORE LIQUID ASSETS? 












































4 i 4 
%o 7] % 
So has 

MORE LIQUID ASSETS = 

As a Percentage of Total Major Assets | 

| 
50 

EERNererrrry vewune wyeervers 
5h 9 ah eG eS BD a 2 eB WG Ha 

1964 1965 1966 1967 
1. Excludes day-to-day and call loans. 
2. Includes Bank of Canada notes and deposits, day-to-day loans and treasury bills, LAST DATE PLOTTED OCT 4 


Government bonds, net foreign assets and call loans. 12/10/67 
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CHARTERED BANKS - MORE LIQUID ASSETS 
Wednesdays - Billions of Dollars 


CALL LOANS 







NET FOREIGN ASSETS 





GOVERNMENT BONDS 
































2.2 |— | 
1 1.8 
1.6/— TREASURY BILLS 16 
|.4 |.4 
[2 12 
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DAY-TO-DAY LOANS 
4 oO 
{ Q 
118 
BANK OF CANADA NOTES AND DEPOSITS | 
16 | 1 1.6 
|4}- 14 
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LAST DATE PLOTTED OCT 1! 


NET FOREIGN ASSETS OCT 4 
12/10/67 
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CHARTERED BANK - LOANS 
Wednesdays - Millions of Dollars 


TOTAL CANADIAN LOANS ' GENERAL LOANS 



































+ 13000 12000 
1967, 
| 
12000 | 412000 11000 -- — 11000 
en on MO, 
PN a ie 
10000 / cet 
Tt” 
=a 
oor? 
Ms pape 
9000 -- : 9000 
oe, ee a tae 
8000 2 jen ot 8000 
w 4 
of 
pot 1 
4 o7 
800k = / ~| 8000 7000 [*-~~ + 7000 
A aaa ’ 
a Eee ae ee ree aoe are + ty (Rear ee 
1. Excl. day-to-day, call, other residential mortgage, and C.S.B. loans 
PROVINCIAL MUNICIPAL 
a | nang a 
4 


























100{ — 


500 


300 











300 











500 


cr 





DEC 


LAST DATE PLOTTED ocT4 
12/10/67 





a Toc G3TTOIS STAC TRAL ‘ 
TRON Si 


6 
CURRENCY OUTSIDE BANKS AND CHARTERED BANK DEPOSITS 


Wednesdays - Billions of Dollars 













































18} 
HELD BY THE GENERAL PUBLIC ! 
16} PERSONAL SAVINGS DEPOSITS 
8 
DEMAND DEPOSITS 
4 +4 
NON-PERSONAL TERM a 
AND NOTICE DEPOSITS 
2 ik 2 
4 
OF -, 0 
CURRENCY OUTSIDE BANKS” 
2 2 
GOVERNMENT OF CANADA DEPOSITS 
| 
Otpp sth. Mig pelepaall tp Pu 5p. [3 prpfeqny foi op pyeraleg tape wi i2p4-1 1) TLE Pia 0 
| 1964 1965 1966 1967 
. 1. Excl. Govt. of Canado Deposits LAST DATE PLOTTED OCT 4 


2. Notes and coin 12/10/67 
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MONEY MARKET 
(Millions of Dollars or Per Cent) 


(2) 


Average Cumulative 
Week Ending Average(2) 
, Oct. 11/67 Oct. 1-11/67 
l. Chartered Banks! ) 
Cash reserves 1; 583 1 O19 
Ratio to deposits 7. 34% 7.32% 
(Required minimum monthly 
average cash ratio)(1) ( 7.23%) 
Cash and secondary reserves 3, 2.46 3,549 
Ratio to deposits 16. 39% 16.45% 
be Potential cash reserve effect of certain 
uncompleted Bank of Canada transactions As at 
to the next weekly statement date Oct. 11/67 Oct. 4/67 Sept. 27/67 
(increasing cash +; decreasing cash-) 
Net float ~20.0 +87. 0 +41.9 
Securities held under resale agreements -20.9 -86.4 -~6,0 
Net amount of other uncompleted securities 
transactions with dealers and banks in Canada + 4.49) =. 0.6 + 2.0 
3. Money Market Rates?) and Government Security Yields 
Average of 
Day-to-Day Loans High Low Close Closing Rates 
Week ending October i, 196% 4 7/8 47/8 4 7/8 4,88 
Week ending October 4, 1967 4 7/8 41/2 4 3/4 4,68 
Week ending September 27, 1967 4 5/8 4 3/8 45/8 4,43 
Average Treasury Bill Rate at Tender Oct. 12/67 Oct, 5/67 Sept. 28/67 
91 day bills 4.93 4.81 4.76 
182 day bills Paste 5:05 5.01 
Government Bond Yields (4) Oct. 11/67 _Oct. 4/67 Sept. 27/67 
5% Oct. 1/68 5.48 5, 34 5.67 
5% July 1/70 ope] Bete 5.89 
41/4% Sept. 1/72 6.19 6.11 6, 15 
5 1/2% Apr. 1/76 6.29 6. 23 6.25 
5 1/2% Aug. 1/80 6/33 6. 29 6.29 
41/2% Sept. 1/83 6.42 (he 4 6.31 
5 1/4% May 1/90 6. 24 6.18 6.17 
5 3/4% Sept. 1/92 6.22 6.15 6.14 
Long-Term Average!) 6. 26 6.19 6.19 


(1) Reserves are calculated ona statutory basis which involves 


October 
Till money: 504.7 
Demand deposits: 6, 624.5 
Notice deposits; 14, 947. 3 


For October the minimum cash reserve requirement is 10% of demand deposits and 6% of notice 
deposits. This is equal to $1,559.3 million, or an average ratio of 7. 23%. 

(2) Average of business days. 

(3) Effective September 27, 1967, Bank Rate was increased from 4 1/2% to 5%. 

(4) Based on Wednesday closing mid-market prices. 

(5) Average of yields on following issues due or callable in 10 years or more: 3 1/4% Oct. 1/79, 
5 1/2% Aug. 1/80, 4 1/2% Sept. 1/83, 5% June 1/88, 5 1/4% May 1/90, 5 3/4% Sept. 1/92 
and 3 3/4% Mar. 15/98. 
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GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 


DISTRIBUTION OF HOLDINGS 
Wednesdays - Billions of Dollars 


TOTAL OUTSTANDING ; BONDS EXCLUDING C.S.B. 
22 4 “14 
Total | Tora 
20 {20 ab | | 2 
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‘oil } 1) ) 
A * 2 pete FINANCIAL STATISTICS (1) 
oC / 
As at | Increase since 
Oct. 18/67 Oct. 11/67 Oct. 19/66 
ZS /BANK OF CANADA Millions of Dollars) 
| teeth id ithe TEES Sea, 


Assets 


Government of Canada securities 
Treasury bills 602.4 53. 





3.6 257.5 
Other - 3 years and under 1, 221.9 - 4.1 - 38.1 
- Over 3 years 2,031.2 Ol 366.3 
Total 3, 855.5 49.6 585. 76. 
(of which: - held under "Purchase and Resale 
Agreements"') (-) (- 4.6) (- 7.0) 
Bankers' acceptances - -16.3 - 5.0 
(of which: - held under "Purchase and Resale 
Agreements") (-) (-16. 3) (- 5.0) 
Advances to chartered and savings banks - j 4 
Foreign currency assets 72.5 ee ays ~151.49 
Investment in the Industrial Development Bank 310: 7 176 34.3 
All other assets 129.5 dt 16.3. 
Total Assets 4, 368.3 26.8 479.5 
Se ee ESS es = 
Liabilities 
Notes in circulation yam ot 10am | -14.7 2TE6 
Canadian dollar deposits: 
Government of Canada 135.2 Lt. 2 123.4 
Chartered banks i, OS3.0 Silke: Li 0 
Other 235.3 - 1,5 0.3 
Foreign currency liabilities 42.6 - 4.2 10.7 
All other liabilities Lo. A 313 ‘i 56.5. 
Total Liabilities 4, 368.3 26.8 479.5 
GOVT. OF CANADA SECURITIES OUTSTANDING (par value) 
eee 2 IU LO LANDING 
Treasury bills 2,410 - 240 
Canada Savings Bonds a 1 oe - 8 384 
All other direct and guaranteed securities __ 13 pie bre to 8—- 541 
Total 21, 449 - 1], hO@5 
G0C_____==—== ooo = 
Held by: ; 
Bank of Canada - Treasury bills 607 54 260 
Other securities Bers 06 - 4 331 
Chartered banks - Treasury bills 1, 708 -24 83 
Other securities 2, 869 19# 571 
Govt. accounts - Treasury bills Lg -~ 4 - ll 
Other securities 924 4 142 
General public - Canada Savings Bonds 5, 754 - 8 “a 
(residual) Treasury bills 75 -27 - 92 
Other securities mem SLE Ee ie eee ee 
Total 21, 449 7 1,165 







GOVERNMENT OF CANADA BALANCES (2) 358 52 -269 
RE Np I am LEE OMe on NN a 








(1) For earlier data and footnote information see Bank of Canada Statistical Summary. 
(2) Canadian dollar balances at the Bank of Canada and the chartered banks. 
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CHARTERED BANKS 


Bank of Canada deposits 
Bank of Canada notes 
Day-to-day loans 
Treasury bills 
Other Government securities 
- 3 ye#rs and under 
- over 3 years 
Call loans to stockbrokers 


Sub-total 


Net foreign assets 


Loans to provinces 

Loans to municipalities 
Loans to grain dealers 
Canada Savings Bond loans 


General loans 


Other residential mortgages 
Provincial securities 
_ Municipal securities 


Corporate securities 


Total Major Assets 


nadian Dollar Deposit Liabilities 
ene eenenemeeeeeere 


Personal savings deposits 


Estimated float 


lebentures issued and Outstanding 


kers 





' Acceptances Outstanding 







Currency outside banks - coin 


by general public 
Government of Canada deposits 


maturity. 
Estimated. 


Major Canadian and Net Foreign Assets 


Call loans to investment dealers 


Total More Liquid Assets 


Loans to instalment finance companies 


Mortgages insured under the N.H.A. 


Non-personal term and notice deposits 
Demand deposits (less total float) 
Total held by general public © 
Government of Canada deposits 
Total Deposits (less float) 


Total Canadian Deposits 


eign Currency ''Swapped" Deposits (+) 


- notes 
Chartered bank Can. $ deposits held by general public 
Total Can. $ deposits and currency held 


LL 


a ae 


Prelim. 


Oct. 18/67 


223 


693 


Total Currency & Chartered Bank Can. $ Deposits 


1) Funds converted into a foreign currency, usually U.S. dollars, 
a bank and which the bank has undertaken through a for 


Figures for the previous week have been revised. 


Oct. 11/67 


Change to Oct. 11/67 from 
ct. Oct. 12/66 


(Millions of Dollars) 


11,589 
3, 863 
- Pe | 


21,026 


188 
21,213 
646 


21,859 


i3 


177 


670 





URRENCY AND CHARTERED BANK CANADIAN DOLLAR DEPOSITS 


317 
£,at9 


21, 026 


23,721 
188 
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113 3,028 

9 - 332 
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which have been placed on term deposit with 
ward contract to convert back into Canadian dollars at 
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CHARTERED BANKS - MAJOR ASSETS 


Wednesdays - Billions of Dollars 





CANADIAN LOANS, INSURED MORTGAGES,' 
NON-GOVERNMENT SECURITIES AND 
OTHER RESIDENTIAL MORTGAGES 





MORE LIQUID ASSETS” 











MORE LIQUID ASSETS 
As a Percentage of Total Major Assets 








a ee ah 

5 Lt tebe CL telat de 
1964 1965 

1. Excludes day-to-day and call loans. 

2. includes Bank of Canada notes and deposits, day-to-day loans and treasury bills 


Government bonds, net foreign assets and call loans 
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19/10/67 
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CHARTERED BANKS - MORE LIQUID ASSETS 
Wednesdays - Billions of Dollars 








BANK OF CANADA 


CALL LOANS 


NET FOREIGN ASSETS 


GOVERNMENT BONDS 









TREASURY BILLS 


DAY-TO-DAY LOANS 


NOTES AND DEPOSITS 
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NET FOREIGN ASSETS OCT II 
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CHARTERED BANK - LOANS 
Wednesdays - Millions of Dollars 


























TOTAL CANADIAN LOANS ' od GENERAL LOANS 
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1. Exel. day-to-day, call, other residential mortgage, and C.S.B. loans 
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CURRENCY OUTSIDE BANKS AND CHARTERED BANK DEPOSITS 


Wednesdays - Billions of Dollars 















HELD BY THE GENERAL PUBLIC | 








PERSONAL SAVINGS DEPOSITS 








DEMAND DEPOSITS 





















| NON-PERSONAL TERM 
AND NOTICE DEPOSITS 


CURRENCY OUTSIDE BANKS ~ 
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GOVERNMENT OF CANADA DEPOSITS 





0; | | i i i 
1964 1965 1966 1967 


1. Excl. Govt. of Canado Deposits LAST DATE PLOTTED OCT 
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ae es 
MONEY MARKET 
(Millions of Dollars or Per Cent) 
Average!*) Cumulative 
Week Ending Average(2) 
. ; Oct. 18/67 Oct. 1-18/67 
1. Chartered Banks'!) 
' 
Cash reserves 1,591 1,584 
Ratio to deposits 7.38% 7. 34% 
(Required minimum monthly 
average cash ratio(!) (7. 23%) 
Cash and secondary reserves 3,550 3,549 
Ratio to deposits 16. 45% 16.45% 
a2. Potential cash reserve effect of certain 
uncompleted Bank of Canada transactions As at 
to the next weekly statement date Oct. 18/67 Oct. 11/67 Oct. 4/67 
(increasing cash +; decreasing cash-) 
Net float +15.3 -~20.0 +87. 0 
Securities held under resale agreements - -20:9 -86.4 
i Net amount of other uncompleted securities 
| transactions with dealers and banks in Canada + 2.0 + 4.9 - 0.6 
3. Money Market Rates?) and Government Security Yields 
Average of 
7 Day-to-Day Loans Hig Low Close Closing Rates 
| y 7 nena - Senate 
; Week ending October 18, 1967 47/8 47/8 47/8 4.88 
Week ending October 11, 1967 47/8 47/8 47/8 4.88 
Week ending October 4, 1967 47/8 41/2 4 3/4 4.68 
Average Treasury Bill Rate at Tender Oct. 19/67 er. Serer Oct. 5/67 
91 day bills 4.96 4.93 4.81 
182 day bills 5.18 Loge Oe | 5.05 
Government Bond Yields(*) Oct. 18/67 Oct. 11/67 — Oct. 4/67 
5% Oct. 1/68 5.60 5.48 534 
5% July 1/69 5.83 5.69 5.64 
5% July 1/70 6.05 5.85 5.72 
5% June 1/71 6.25 6.05 6.04 
4 1/4% Sept. 1/72 6.37 6.19 6.11 
5 1/2% Apr. 1/76 6.55 6.29 6.23 
5 1/2% Aug. 1/80 6. 47 6. 33 6.29 
4 .1/2% Sept. 1/83 6.69 6.42 6.32 
5 1/4% May 1/90 6. 46 6.24 6.18 
5 3/4% Sept. 1/92 6.41 6.22 6.15 
Long-Term Average!) 6. 45 6. 26 6.19 





Reserves are calculated on a statutory basis which involves 


October 
Till money: 504.7 
Demand deposits: 6, 624.5 
Notice deposits: 14, 947. 3 


For October the minimum cash reserve requirement is 10% of demand deposits and 6% of 
notice deposits. This is equal to $1, 559.3 million, or an average ratio of 7.23%. 

| Average of business days. 

}) Effective September 27, 1967, Bank Rate was increased from 4 1/2% to 5%. 

} Based on Wednesday closing mid-market prices. 

5) Average of yields on following issues due or callable in 10 years or more: 3 1/4% Oct. 1/79, 
5 1/2% Aug. 1/80, 41/2% Sept. 1/83, 5% June 1/88, 5 1/4% May 1/90, 5 3/4% Sept. 1/92 
and 3 3/4% Mar. 15/98. 
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GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 


DISTRIBUTION OF HOLDINGS 
Wednesdays - Billions of Dollars 


TOTAL OUTSTANDING BONDS EXCLUDING C.S.B. 
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GOVERNMENT SECURITY YIELDS 
Wednesdays - Per Cent 
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CA] wrex.y FINANCIAL STATISTICS(1) 
ee — 7. weal ot Lleotae 








HN r 6 
—fS /1 ; 
C — / As at Increase since 
7 : Oct. 25/67 Oct. 18/67 Oct. 26/66 
BANK OF CANADA | Dydd MS Oy Gt fe } (Millions of Dollars) 
\\ ¢ 5 wae F / ; 
Assets x “ ; xk Jf 
WG ii x if 
Government of Canada securities “. - - 
Treasury bills 614.3 i ts 240.8 
Other - 3 years and under Ll, 22200 O91 - 48.1 
- Over 3 years 2, 032438 Lord 38275 
Total 3, 868.5 Leo Rideaaeed 
(of which: - held under "Purchase and Resale 
Agreements'"') (-) (-) (-— 555-2) 
Bankers' acceptances - - = | Sak 
(of which: - held under "Purchase and Resale 
Agreements") (-) (-) (- 15.7) 
Advances to chartered and savings banks > - - 
Foreign currency assets 94.7 ray aes «133.8 
Investment in the Industrial Development Bank Slle2 0.5 34.8 
All other assets 103.0 -26.6 «1154 
Total Assets 4,371.4 9.52 442.4 
SE —SS [SSS 
Liabilities 
Notes in circulation FALE CRS, -28.2 257.4 
Canadian dollar deposits: 
Government of Canada 19526 60.4 141.4 
Chartered banks 1,094.9 iRILAS, 4.3 
Other SA89 6 PRS: 
Foreign currency liabilities 4502 cad M6 
All other liabilities 150.9 -41.2 2 eo 
Total Liabilities 4,377.4 9:2 442.4 


GOVT. OF CANADA SECURITIES OUTSTANDING (par value) 









Treasury bills 2,410 - 240 

Canada Savings Bonds a a 2 - 2 378 

All other direct and guaranteed securities 13, 294 9 545 

’ Total Z1;455 7 103 
Held by: 

f Bank of Canada - Treasury bills 619 12 243 

¢ Other securities 3, 308 ] 337 

7 Chartered banks - Treasury bills L,oTt ae vs rie 

P Other securities 2, 870 ] 551 

. Govt. accounts - Treasury bills 16 - 3 - l2 

Other securities 943 19 154 

General public - Canada Savings Bonds a tat - 2 378 

(residual) Treasury bills 104 29 - 64 

Other securities 6,173 —--13 -497 

Total 215,455 i L163 

OVERNMENT OF CANADA BALANCES (¢) 251 -107 -288 






{1) For earlier data and footnote information see Bank of Canada Statistical Summary. 
2) Canadian dollar balances at the Bank of Canada and the chartered banks. 
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a) ba pap alia 
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Prelim. 


Oct. 25/67 


_ CHARTERED BANKS 


Major Canadian and Net Foreign Assets 


Bank of Canada deposits 1,095 
Bank of Canada notes 545% 
Day-to-day loans 249 
Treasury bills 1,67) 


Other Government securities 
- 3 yexrs and under 
- over 3 years 
Call loans to stockbrokers 
Call loans to investment dealers 


at eed 


Sub -total 6, 814% 


Net foreign assets 
Total More Liquid Assets 


Loans to provinces 

Loans to municipalities 

Loans to grain dealers 

Canada Savings Bond loans 

Loans to instalment finance companies 


General loans 


Mortgages insured under the N. H. A. 
Other residential mortgages 


Provincial securities 
Municipal securities 


Corporate securities 


Total Major Assets 


Canadian Dollar Deposit Liabilities 
a a abated seth eae tbe aiaiaiseseanntiad 


Personal savings deposits 
Non-personal term and notice deposits 
Demand deposits (less total float) 
Total held by general public 
Government of Canada deposits 
Total Deposits (less float) 
Estimated float 


Total Canadian Deposits 


Debentures issued and Outstanding 
eee 2 
Bankers' Acceptances Outstanding 
ee aes — 


Foreign Currency 'Swapped" Deposits(1) 
ee ————— 


2, 896 


Oct.l8/ 67 


Change to. Oct. 18/67 from 


Oct. 11/67 Oct. 19/66 


(Millions of Dollars) 








CURRENCY AND CHARTERED BANK CANADIAN DOLLAR DEPOSITS 
ern ene ee en er 


Currency outside banks - coin 
- notes 


Chartered bank Can. $ deposits held by general public 


Total Can. $ deposits and currency held 
by general public 
Government of Canada deposits 


Total Currency & Chartered Bank Can. $ Deposits 


(1) Funds converted into a foreign currency, usually U.S. dollars, 


317 
2,352 
21,072 


23, 741 
L239 


23, 964 











a A, 17 
LS 4) 
- 15 - 5] 
- 24 83 
10 ( 
9 ( 569 
3 be, 
Nir A £25 
LZ, 806 
- 49 143 ea 
- 38 949 
23# 103 
T# = 7 
4 uO} 
= 5 = 
14 -~ 22 
65# 1, 453 
1 -~ 41 
l# 59 
-~ 2# 57 
5# ae 
7 ZL 
82 2,679 
33 1 239 
56 1,296 
bees ee 7 482 
A7 SS Ti 
35 -393 
82 2,645 
-104 - 67 - 
- 23 Ze ORG 
is: 28 
a § -ll 
ret -182 
- 33 
-~ 28 23] 
47 3,037 
Lo 3301 
fo ht -393 
54 2,908 


which have been placed on term deposit with 


a bank and which the bank has undertaken through a forward contract to convert back into Canadian dollars at 


maturity, 
* Estimated. 
# Figures for the previous week have been revised. 


: — wiae 


ap ime 


Son Gilet ae ee ee 

































a8 sae i Ae shy ' 4 Cogan i e%0M JetoT a 


so wmatesace ane eet 

















eol WES 30S _ 7 . ae 
Ch 5. at aae eee “eaittteqiokaua 0% easat 
rer b Oe? _— -- a1sleeb aistg oj sasol — 
SS - bi 10€ " geinsqeros s>aadht ot 
Wieekn 5 penaeets sigheqed iy 
£a& i 4ee are laff taocroteuet) tal 40S! WE) OR 
i y : ¢ >< mile LiA 
p - ; tr AH. odd 19500 boxwent segagr10M 
ee i ee 89g sg?tt0m Istiaebles: x9d30 — 
ve ws - ee: setinwoes Isioaivosd 
aS ¥e a2é seltizuaea laqiol 
kin eo Se eoltixyase 91810q%0D 
‘ ohh ire a 4 ame t® 
'eTd ,S $8 eal .SSs atoesA 10(6M IatoT 
. ly net al 
esititidstt sieoqe 1sllod msib 
PAS ,f ce ESd II ajieogeb sgaivse Isnoeist © 
oes ,! ga PFO .€ ' eiisogesh soltod bra mist Isnoe'teq-coVl 
SAP Sb - f62,¢ (1s0I Isto! eas!) atieoqeb basereG 
TE0 .€ vb Sv¥0O 1S 2ilduq Iexensg yd bled istoT 
____ Eee ce €Ss e2 stteogsb sbhassD to taematevoD 
eta .S $8 _ @@8 iS (1s0It ees!) atisoged letoT 
__ Te: oi- | Be sof bosamisad 
ave Ss és - Tes {8 atieogetl asthsasD IntoT 
Se ee Sao eae ed ' 
as 21 ss. nibmeieivO bar Bovesi 2010) 
it- 2 - sv! gaibasiaivO seonsiqeocA ‘82 
a aE SSS SSS 
SBi-_ is, 08d. Is¥ (erteoqed "haqqawe" yons110O 
‘ @TIowad AALIOG UVAIGAMAD MANAG GAAATAAHD QUA YOUE! 
tt - vile sion ~ arcad sbieivo yone1wd 
1éS 6S - See .S aciog - 
YEO ,£ 7 ve} Sv0,1S ailduq lexemeg yd bled siisoqgebh %? .asl Aned heveisat 
bled youoxwo bos etincgsh 2 .a8D LstoT 
10t ,é ei iby ,é8 ‘: 2Udaq Isteneg ° 
- Eve. a #€ ess alizoqeb phen? to iapenarsveD 


BOP .S ee bode ,€S siinoqed %.neD das berettadD ¥ yone7twO IstoT 











dtiw ftaeqeb m9) no besslq ased svaed dokiw ,s1sllob .2.0 ylisuee .y9a913u7 agisiol » ort baitevA0 ® 
16 a26lob maibsasd oict Aaad trevn0> 01 I94t1009 brew70) 6 dgvortdt oodtlartobay asd aAned od? doidw _— Ane mae 


= 


i ele ait orvi,jefteae aoeiadae ma 
' 47 on sore ‘tsb ahs 


a} ee | a 


3 
CHARTERED BANKS - MAJOR ASSETS 
Wednesdays - Billions of Dollars 





| 

| | CANADIAN LOANS, INSURED MORTGAGES,’ 
[4 + | NON-GOVERNMENT SECURITIES AND 
OTHER RESIDENTIAL MORTGAGES 





MORE LIQUID ASSETS” 













MORE LIQUID ASSETS 
As a Percentage of Total Major Assets 








(ao SEELEY MGR Ree ee ee PY eR ee 
1964 1965 1966 
1. Excludes day-to-day and call loans. 


2. Includes Bank of Canada notes and deposits, day-to-day loans and treasury bills, 


Government bonds, net foreign assets and call loans 
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CHARTERED BANKS - MORE LIQUID ASSETS 
Wednesdays - Billions of Dollars 
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NET FOREIGN ASSETS 
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CHARTERED BANK - LOANS 
Wednesdays - Millions of Dollars 


TOTAL CANADIAN LOANS ! 
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CURRENCY OUTSIDE BANKS AND CHARTERED BANK DEPOSITS 


Wednesdays - Billions of Dollars 






































4 24 
22 
TOTAL 
20 
18 | 
HELD BY THE GENERAL PUBLIC ! aye. 
16} PERSONAL SAVINGS DEPOSITS 
10 
| 
8 
DEMAND DEPOSITS 
4} 4 
| NON-PERSONAL TERM 
AND NOTICE DEPOSITS 
| 
2 2 
| 
0| | 1 0 
CURRENCY OUTSIDE BANKS” 
2 er 
GOVERNMENT OF CANADA DEPOSITS | 
| 
0, | i i i i l | | SS ae eS ee ee | l | | | i 0 
1964 1965 1966 1967 
1. Excl Govt. of Canada Deposits LAST DATE PLOTTED OCT 18 


2. Notes and coin 
26 4/10/67 
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MONEY MARKET 
(Millions of Dollars or Per Cent) 


(2) 





Average Cumulative 
Week Ending Average(2) 
, Oct. 25/67 Oct. 1-25/67 
ls Chartered Banks! ) 
Cash reserves 1,596 1, 588 
Ratio to deposits 7.40% 7.36% 
(Required minimum monthly 
average cash ratio)(!) (7. 23%) 
Cash and secondary reserves 3.520 3, 541 
Ratio to deposits 16. 32% 16.41% 
2. Potential cash reserve effect of certain 
uncompleted Bank of Canada transactions As at 
to the next weekly statement date Oct. 25/67 Oet., 18/67 Oct. 11/67 
(increasing cash +; decreasing cash-) 
Net float - +15.3 -20.0 
Securities held under resale agreements - ~ -20.9 
Net amount of other uncompleted securities 
transactions with dealers and banks in Canada -107. 1* + 200 + 4.9 
ax Money Market Rates‘? and Government Security Yields 
Average of 
Day-to-Day Loans High Low Close Closing Rates 
Week ending October 25, 1967 47/8 43/4 43/4 4. 83 
Week ending October 18, 1967 47/8 47/8 47/8 4.88 
Week ending October 11, 1967 47/8 47/8 47/8 4.88 
Average Treasury Bill Rate at Tender Oct. 26/67 Oct. 19/67 Geran) 07 
91 day bills 4.95 4.96 4.93 
182 day bills S82 S, 18 Bgls 
Government Bond Yields (4) Oct. 25/67 Oct 18/67 Oct. 11/67 
5% Oct. 1/68 5.47 5.60 5. 48 
5% July 1/69 5. 72 5. 83 5.69 
5% July 1/70 5.94 6.05 5.85 
5% June 1/71 6.10 6.25 6.05 
4 1/4% Sept. 1/72 6.25 6.37 6.19 
5 1/2% Apr. 1/76 6.43 6.55 6.29 
5 1/2% Aug. 1/80 6.44 6.47 6.33 
41/2% Sept. 1/83 6.57 6.69 6.42 
5 1/4% May 1/90 6. 36 6.46 6.24 
5 3/4% Sept. 1/92 6.33 6.41 6.22 
Long-Term Average) 6.36 6.45 6.26 


(1) Reserves are calculated on a statutory basis which involves 


October November 
Till money: 504.7 51376 
Demand deposits: 6,624.5 6, 451.6 
Notice deposits: 14, 947.3 1538009 


For November the minimum cash reserve requirement is 10 1/2% of demand deposits and 5 1/2% 
of notice deposits. This is equal to $1, 523.4 million, or an average ratio of 6.98%. 
(2) Average of business days. 
(3) Effective September 27, 1967, Bank Rate was increased from 4 1/2% to 5%. 
(4) Based on Wednesday closing mid-market prices. 
(5) Average of yields on following issues due or callable in 10 years or more: 3 1/4% Oct. 1/79, 
5 1/2% Aug. 1/80, 41/2% Sept. 1/83, 5% June 1/88, 5 1/4% May 1/90, 5 3/4% Sept. 1/92 
and 3 3/4% Mar. 15/98. 

* The uncompleted securities transactions include sales by the Bank of Canada, out of its 
portfolio, of Treasury Bills to chartered banks subject to repurchase within ten days. These 
transactions were arranged by the Bank of Canada for the purpose of facilitating the management 
of cash reserves through this period. 
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GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 


DISTRIBUTION OF HOLDINGS 
Wednesdays - Billions of Dollars 
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GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 


DISTRIBUTION OF HOLDINGS 
Wednesdays - Billions of Dollars 


TOTAL OUTSTANDING BONDS EXCLUDING C.S.B. 
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WEEKLY FINANCIAL STATISTICS (1) 
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\ pa } 
Lee As at Increase since 
Nov. 1/67 Oct. 25/67 Nov. 2/66 
BANK OF CANADA fe fy Millions of Dollars) 
E> 
Assets 
Government of Canada securities 
Treasury bills 49344 -120.8 108.4 
Other - 3 years and under 1, 22145 ) ~ » GEA - 61.9 
- Over 3 years 2 02526 = eT Ke a 
Total 3, 740.6 | -128.0 426.2 
(of which: - held under ''Purchase and Resale 
Agreements"') (-) (-) (- 14.1) 
Bankers' acceptances - - - 4.0 
(of which: - held under ''Purchase and Resale 
Agreements") (-) (-) (- 4.0) 
Advances to chartered and savings banks ~ ~ - 
Foreign currency assets 105.8 aa -108.9 
Investment in the Industrial Development Bank 311.3 - 34.6 
All other assets 18269 T9019 - 47.8 
Total Assets 4,340.5 = 3%;0 300. 2 
——————E—=E&[E[2_[R[VWVBaSaeosss—— SS ———————————— 
Liabilities 
Notes in circulation 2, SOUT eh Gn 244.2 
Canadian dollar deposits; 
Government of Canada 127.1 - 68.5 97.7 
Chartered banks 1,034.7 - 60.2 - 36.9 
Other Ae) er ee 
Foreign currency liabilities SoZ rO..9 15.4 
All other liabilities 238.9 88.0 - 17.9 
Total Liabilities 4,340.5 » 37.0 300.2 
———— Ss —————————eeEe————E— ooo 
GOVT. OF CANADA SECURITIES OUTSTANDING (par value) 
Treasury bills 2, 410 - 240 
Canada Savings Bonds ay (oe 443 
| All other direct and guaranteed securities AS, BOD _ 2 377 Co Ee 
j 
| Total 21, 465 9 ee a 
. ISS OCC eww 
Held by: 
Bank of Canada - Treasury bills 498 -122 110 
| Other securities 3, 300 oT 321 
Chartered banks - Treasury bills 1, 818 147 PA Nps, 
Other securities 2, 885 11# 553 
| Govt. accounts - Treasury bills 12 - 4 - 19 
Other securities 960 17 167 
General public - Canada Savings Bonds 5, 754 3 443 
(residual) Treasury bills 82 = 2 - 66 
Other securities ar ee 4 Aes * Se 2 eee 
Total 21, 465 9 1, 233 
a ———————————SS eo 
GOVERNMENT OF CANADA BALANCES (2) 150 -101 -221 
OU See 
GOO Sa 


# Figures for the previous week have been revised. 








(1) For earlier data and footnote information see Bank of Canada Statistical Summary. 
(2) Canadian dollar balances at the Bank of Canada and the chartered banks. 
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Prelim. Change to Oct. 18/67 from 





) Funds converted into a foreign currency, 
a bank and which the bank has undertaken 
maturity. 

Estimated. 


usually U.S. dollars, 
through a forward cont 








Nov. 1/67 Oct. 25/67 Oct. 18/67 Oct. 26/66 
(Millions of Dollars) 
CHARTERED BANKS 
Major Canadian and Net Foreign Assets 
Reba es tanarhiersinhte Dee ote Mted ‘nll htcdichsthdedl 
Bank of Canada deposits 1, 035 1,095 12 4 
Bank of Canada notes 456% 553 9 47 
Day-to-day loans 260 248 19 1 
Treasury bills 1, 818 ae A ae i 73 
Other Government securities 
- 3 ye#rs and under ( 2.911 Lead9 6 ( 553 
- over 3 years ( 1, 581 ~ ( 
Call loans to stockbrokers ( 382 120 ] 22 
Call loans to investment dealers ( 220 - 36 86 
Sub -total 6, 862* 6, 807 - 18 786 
Net foreign assets 99 - 34 127 
Total More Liquid Assets 6, 906 ~ 52 912 
Loans to provinces 160 - 47 99 
Loans to municipalities 562 rf - 23 
Loans to grain dealers poe 12 209 
Canada Savings Bond loans 5 - 5 - 
Loans to instalment finance companies 322 21 3 
General loans 11, 567 52 1, 383 
Mortgages insured under the N.H. A, 747 * - 42 
Other residential mortgages 60 2 60 
Provincial securities 335 . 55 
Municipal securities 353 ae 23 
Corporate securities 579 . - 3 24 _ 
Total Major Assets 22,149 - 14 By t02 
Canadian Dollar Deposit Liabilities 
eee At teennte Meee’ sdk steitentalil xem tbee bse idl 
Personal savings deposits 11, 642 19 1, 269 
Non-personal term and notice deposits 4, 037 118 1, 386 
Demand deposits (less total float) 5, 547 16 436 
Total held by general public 21, 220 153 2, 092 
Government of Canada deposits 23 55 -168 -429 
Total Deposits (less float) 21. 268 wid 2, 662 
Estimated float 519 -~ 23 634 
Total Canadian Deposits 21, 800 = 37 2, 628 
lebentures issued and Outstanding 28 as 28 
7 es ete LS 
ankers! Acceptances Outstanding 165 ~ 7 ~ M13 
etal Ca tietich Sede act ta tetatitanteand A 
oreign Currency '"Swapped" Deposits(!) 726 717 Zi, -160 
a een Ee PORILS seeteetterinaiee Samed 
URRENCY AND CHARTERED BANK CANADIAN DOLLAR DEPOSITS 
— | — eee ee eer 
Currency outside banks - coin any wf 33 
- notes 2; 305 - 47 ea KI 
Chartered bank Can. $ deposits held by general public 21.226 153 3,092 
| Total Can. $ deposits and currency held 
: by general public 23, 847 107 3, 336 
| Government of Canada deposits 55 -168 -429 
Total Currency & Chartered Bank Can. $ Deposits 23, 903 - 6) 2, 906 
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CHARTERED BANKS - MAJOR ASSETS 


Wednesdays - Billions of Dollars 









CANADIAN LOANS, INSURED MORTGAGES, 
NON-GOVERNMENT SECURITIES AND 
OTHER RESIDENTIAL MORTGAGES 
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a MORE LIQUID ASSETS” | 6 
4 4 
% \- % 
35 ao 
MORE LIQUID ASSETS 1 
As a Percentage of Total Major Assets 
30 30 
| | 
5} Mk ss A A GS PL ph pt pe eb pede t £425 
1964 1965 1966 1967 
1. Excludes day-to-day and call loans 
2. Includes Bank of Canoda notes and deposits, day-to-day loans and treasury bills, LAST DATE PLOTTED OCT 25 
2/11/67 


Government bonds, net foreign assets and call loans 
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CHARTERED BANKS - MORE LIQUID ASSETS 
Wednesdays - Billions of Dollars 
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CHARTERED BANK - LOANS 
Wednesdays - Millions of Dollars 


TOTAL CANADIAN LOANS ' 
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CURRENCY OUTSIDE BANKS AND CHARTERED BANK DEPOSITS 


Wednesdays - Billions of Dollars 
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A fe 


MONEY MARKET 
(Millions of Dollars or Per Cent) 


, Average?) 

Chartered Banks | ) Nov. 1/67 
Cash reserves 1, 547 
Ratio to deposits 7.09% 
(Required minimum monthly 
average cash ratio)(1) (6. 98%) 
Cash and secondary reserves 3, 622 
Ratio to deposits 16.59% 


Potential cash reserve effect of certain 
uncompleted Bank of Canada transactions 


to the next weekly statement date Nov. 1/67 
(increasing cash +; decreasing cash -) 


Net float 


Securities held under resale agreements - 


Net amount of other uncompleted securities 


Money Market Rates(3) and Government Security Yields 





Day-to-Day Loans 


Week ending October 


Ave rage (2) 


ct. 26-31/67 


1,605 
7.44% 


3, 319 
16.59% 


As at 


Ave rage (2) 
October 1967 


Ly 591 
7.38% 
(7.23%) 


3, 548 
16.45% 


Oct. 25/67 Oct. 18/67 


transactions with dealers and banks in Canada +125. 7% -107.1 
High Low Close 
Ween ending November 1, 1967 47/8 8 47/8 
25, 1967 47/8 4 3/4 43/4 
18, 1967 47/8 47/8 47/8 


Week ending October 


Average Treasury Bill Rate at Tender 


91 day bills 
182 day bills 


Government Bond Vielda\*) 


4.95 
Dies 


5% Oct. 1/68 5.39 
5% July 1/69 5.62 
5% July 1/70 5. 80 
5% June 1/71 6.06 
41/4% Sept. 1/72 6.24 
5 1/2% Apr. 1/76 o. 37 
51/2% Aug. 1/80 6.35 
41/2% Sept. 1/83 6.48 
5 1/4% May 1/90 6.30 
5 3/4% Sept. 1/92 6.26 
Long-Term Average(>) 6.32 


Reserves are calculated ona statutory basis which involves 


Till money: 


Demand deposits: 


Notice deposits: 
For November the minimum cash reserve requireme.t is 10 1/2% of demand deposits and 


5 1/2% of notice deposits. 


Average of business days. 


October November 
Te. 1 ~ 512.24 
6, 624.5 6, 451. 2# 
14, 947.3 15, 381 ..8# 


4.95 
Dlae 


5. 47 
Bete 
5.94 
6.10 
6.25 
6. 43 
6.44 
6,57 
6.36 
6,33 


6.36 


TiS. 3 


cee CO 


Average of 


Closing Rates 
4.35 


4.83 
4.88 


Nov. 2/67 Oct. 26/67 Oct. 19/67 


4.96 
5.18 


Nov. 1/67 Oct, 25/67 Oct. 18/67 


5.60 
Pests, 
6.05 
6,25 
G.a7 
6.55 
6.47 
6.69 
6.46 
6.41 


6.45 


This is equal to $1, 523.4 million, or an average ratio of 6. 98%. 


Effective September 27, 1967, Bank Rate was increased from 4 1/2% to 5%. 
Based on Wednesday closing mid-market prices. 


Average of yields on following issues due or callable in 10 years or more: 


3 1/4% Oct. 1/79, 


5 1/2% Aug. 1/80, 4 1/2% Sept. 1/83, 5% June 1/88, 5 1/4% May 1/90, 5 3/4% Sept. 1/92 
and 3 3/4% Mar. 15/98. 
The uncompleted securities transactions include the repurchase of Treasury Bills which were 

sold to the chartered banks during the past week for the purpose of facilitating the management 


of cash reserves. 


1967 Weekly Financial Statistics. 


Revised, 


A reference to these transactions was made on page 7 of the October 26, 
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GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 
DISTRIBUTION OF HOLDINGS 


Wednesdays - Billions of Dollars 


TOTAL OUTSTANDING BONDS EXCLUDING C.S.B. 





GENERAL PUBLIC 





GENERAL PUBLIC 
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GOVERNMENT SECURITY YIELDS 
Wednesdays - Per Cent 


TREASURY BILLS ' 182 DAY BILLS———— ea Aa EL hh is oan a 15 50 






91 DAY BILLS 
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6.50 
| 5“%% MAY 1, 1990 
5.50! | 5.50 
4.50, | : a 14.50 
3 — 6.50 
LONG-TERM AVERAGE” 
5.50) | 550 


4.50! a | 450 


1965 1966 1967 
1. Weekly tender rate on Thursday date 
2. See footnote 5 page 7 LAST DATE PLOTTED Nov 
2/\\/67 
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BANK OF CANADA. Mawa 


/November 9, 1967. 


WEEKLY FINANCIAL STATISTICS (1) 








(é /_} | 
wp At a As at | Increase since 
Nov. 8/67 Nov. 1/67 Nov. 9/66 
BANK OF CANADA eS te Millions of Dollars) 


Assets 


Government of Canada securities 









Treasury bills 705_9 79.9 149.6 
Other - 3 years and under 1,221.6 0.1 a Soe 
- Over 3 years ae NO PASAY O51 SO0e 2 
Total 3, 800.6 60.0 474.6 
(of which: - held under ''Purchase and Resale 
Agreements") (-) (-) (-) 
Bankers' acceptances - 4 . 
(of which: - held under "Purchase and Resale 
Agreements"') (-) (~) (-) 
Advances to chartered and savings banks - - - 
Foreign currency assets oe ee =16.7 -111.4 
Investment in the Industrial Development Bank cy Re - 34.6 
All other assets ler. PACE! 5) we BB 
Total Assets 4, 360.8 PAO AS 53.950 
i SoS So 
Liabilities 
Notes in circulation : Lv 2, 876.0 25.3 233.9 
Canadian dollar deposits: 
Government of Canada 148.8 7a | Laia3 
Chartered banks 1, 048.7 1.9 Sera ts 
Other 80nz eT Cie 
_ Foreign currency liabilities 38.0 -18.2 1354 
All other liabilities OLD = -19.8 ~ = MB 
Total Liabilities 4, 360.8 2003 339.0 
s0VT. OF CANADA SECURITIES OUTSTANDING (par value) 
nr ENE 
treasury bills Zz, 410 - 240 
janada Savings Bonds 5, 824 70 302 
ll other direct and guaranteed securities 13, 300 ae 544 
Total | 21, 534 69# 1, 086 
_——————————————— oOo —ISSSSSeE=S=SSS—e——E 
eld by: 
Bank of Canada - Treasury bills 557 60 150 
Other securities Sirges OO - 328 
Chartered banks - Treasury bills eral) -99 138 
Other securities 2,343 - 5# 542 
Govt. accounts - Treasury bills 13 - - 
Other securities 960 - 159 
General public - Canada Savings Bonds 5, 824 70 302 
(residual) Treasury bills Lod 39 - 33 
Other securities 6, 163 5# -485 
Total Fai pes Wo Ke 69# 1, 086 
OVERNMENT OF CANADA BALANCES (2) 165 15 -454 





) For earlier data and footnote information see Bank of Canada Statistical Summary. 
) Canadian dollar balances at the Bank of Canada and the chartered banks. 
Figures for the previous week have been revised. 
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; Prelim. Change to Oct. 25/67 from 
Nov. 8/67 Nov. 1/67 Oct. 25/67 Nov. 2/66 


(Millions of Dollars) 
CHARTERED BANKS 
—_——_— 


Major Canadian and Net Foreign Assets 


Bank of Canada deposits 1,049 1, 035 - 60 - 37 
Bank of Canada notes 510* 449 -104 29 
Day-to-day loans 285 260 12 a 2 
Treasury bills ear ge, 1, OL8 147 215 


Other Government securities 









- 3 ye#rs and under ( 1, 330 11 ( 
- over 3 years ( 2, 906 1, 581 5 ( ac 
Call loans to stockbrokers ( 353 121 - 2# 18 
; Call loans to investment dealers ( Zig 60# 147 
Sub-total 6, 822% 6, 871 64 933 
Net foreign assets eG. = 56 188 
Total More Liquid Assets 7,026 120 1,122 
Loans to provinces 178 19 86 
Loans to municipalities 547 - 15 = 39 
Loans to grain dealers 563 11 23) 
Canada Savings Bond loans Wy, 14 = FT 
Loans to instalment finance companies 315 - l1# = 52 
General loans 11,692 119# 1,455 
Mortgages insured under the N.H.A. 746 de | {AO 
Other residential mortgages 63 3 63 
Provincial securities 334 a. 63 
Municipal securities 349 -'4 20 
Corporate securities 5S 7 8 34 
Total Major Assets 22, 419 271 2,940 

Canadian Dollar Deposit Liabilities 

Personal savings deposits Wi Ss 7 196 As: 
Non-personal term and notice deposits 4,119 83 1,502 
Demand deposits (less total float) 5,576 25# 414 
Total held by general public 21, 533 303 # 5.229 
Government of Canada deposits 16 23 = 33 -319 
Total Deposits (less float) 21, 556 271 # 2,910 
Estimated float 981 466 # 120 
Total Canadian Deposits PAPA PMOIONS, ea, 3, 030 
[Debentures issued and Outstanding 28 < 28 


Bankers! Acceptances Outstanding 176 


Foreign Currency "Swapped"' Deposits(?) 738 22 


LA 


f 
CURRENCY AND CHARTERED BANK CANADIAN DOLLAR DEPOSITS 


Currency outside banks - coin 320 
; - notes 2, 402 
Chartered bank Can. $ deposits held by general public VA Teme yshS3 
Total Can. $ deposits and currency held : 

by general public 24, 255 
Government of Canada deposits a3) 
Total Currency & Chartered Bank Can. $ Deposits 24, 278 





maturity. 
Estimated. 
Figures for the previous week have been revised. 





34 
216 
Byard 


3,479 
aol 9 


a, 160 





Funds converted into a foreign currency, usually U.S. dollars, which have been placed on term deposit with 
a bank and which the bank has undertaken through a forward contract to convert back into Canadian dollars at 
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CHARTERED BANKS - MAJOR ASSETS 


Wednesdays - Billions of Dollars 


[4 +—- 
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* ey iar tad oe ee oe 
1964 


1. Excludes day-to-day and call loans. 


2. Includes Bank of Canada notes and deposits, day-to-day loans and treasury bills, 











CANADIAN LOANS, INSURED MORTGAGES,' 
NON-GOVERNMENT SECURITIES AND 
OTHER RESIDENTIAL MORTGAGES 


Mo 


MORE LIQUID ASSETS” 








MORE LIQUID ASSETS 


1965 


Government bonds, net foreign assets and call loans 


As a Percentage of Total Major Assets 


1966 
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CHARTERED BANKS - MORE LIQUID ASSETS 
















Wednesdays - Billions of Dollars i 
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BANK OF CANADA NOTES AND DEPOSITS 
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i964 1965 1966 1967 
LAST DATE PLOTTED Novs 
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CHARTERED BANK - LOANS 
Wednesdays - Millions of Dollars 


TOTAL CANADIAN LOANS ' 
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1, Excl. day-to-day, call, other residential mortgage, and C.S.B. loans 
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CURRENCY OUTSIDE BANKS AND CHARTERED BANK ese 
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1, Excl. Govt. of Canada Deposits 


2. Notes and coin 
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TOTAL 
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(1) 


(2) 
(3) 
(4) 
(5) 


Pa er 


| MONEY MARKET 
(Millions of Dollars or Per Cent) 


Average (@) Cumulative 
Week Ending Average(2) 


Chartered Banks ‘") 


Cash reserves 1, 566 1, 562 
Ratio to deposits 7.17% 7.16% 
(Required minimum monthly 

average cash ratio) (1) (6. 98%) 
Cash and secondary reserves oy feet 3, 635 
Ratio to deposits 16.66% 16.65% 


Potential cash reserve effect of certain 
uncompleted Bank of Canada transactions As at 


to the next weekly statement date Nov. 8/67 Nov. 1/67 Oct. 25/67 
(increasing cash +; decreasing cash-) 
Net float +5. 3 + 4.4 - 


Securities held under resale agreements - - = 


Net amount of other uncompleted securities 
transactions with dealers and banks in Canada -2.0 FEZ. 7% -107. 1% 


Money Market Rates!9) and Government Security Yields 
Average of 


Day-to-Day Loans High Low Close Closing Rates 

Week ending November 8, 1967 4 7/8 45/8 4 7/8 4.80 

Week ending November 1, 1967 47/8 3 47/8 4.35 

Week ending October 25, 1967 . 47/8 43/4 43/4 4.83 

Average Treasury Bill Rate at Tender Nov. 9/67 Nov. 2/67 Oct. 26/67 

91 day bills 4.96 4.95 4.95 

182 day bills 5.24 5.23 5.22 

Government Bond Yields‘*) Nov. 8/67 Nov. 1/67 Oct. 25/67 

5% Oct. 1/68 5.41 5.39 5.47 

5% July 1/69 5.63 5.62 St2 

5% July 1/70 5.81 5.80 5.94 

5% June 1/71 6.15 6.06 6.10 

4 1/4% Sept. 1/72 6.28 6.24 6.25 

5 1/2% Apr. 1/76 6.42 6.37 6.43 

5 1/2% Aug. 1/80 6.38 6.35. 6.44 

4 1/2% Sept. 1/83 6.50 6. 48 6.57 

5 1/4% May 1/90 6.33 6.30 6.36 

5 3/4% Sept. 1/92 6.27 6.26 6.33 

Long-Term Average!) 6.34 6.532 6.36 


Reserves are calculated on a statutory basis which involves 


November 
Till money: 512.2 
Demand deposits: 6,451.2 
Notice deposits: 15,7301 .8 


For November the minimum cash reserve requirement is 10 1/2% of demand deposits and 
5 1/2% of notice deposits. This is equal to $1, 523.4 million, or an average ratio of 6.98%. 
Average of business days. 

Effective September 27, 1967, Bank Rate was increased from 4 1/2% to 5%. 


Based on Wednesday closing mid-market prices. 
Average of yields on following issues due or callable in 10 years or more: 3 1/4% Oct. 1/79, 


5 1/2% Aug. 1/80, 41/2% Sept. 1/83, 5% June 1/88, 5 1/4% May 1/90, 5 3/4% Sept. 1/92 
and 3 3/4% Mar. 15/98. | . 

These items include the undelivered securities transactions referred to in the Weekly 
Sinancial Statistics dated October 26th and November 2, 1967. 
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GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 


DISTRIBUTION OF HOLDINGS 
Wednesdays - Billions of Dollars 


TOTAL OUTSTANDING 4 BONDS EXCLUDING C.S.B. 
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GOVERNMENT SECURITY YIELDS 
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(1) For earlier data and footnote information see Bank of Canada Statistical Summary. 
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WEEKLY FINANCIAL STATISTICS (1) 
—a Me) oS ae ae ee 


EN J b As at 


November 16, 
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PIT 
/4*7V > 


1967. 


Increase since 


ag, id Nov. 15/67 Nov. 8/67 
BANK OF CANADA = ie fi (Millions of Dollars) 
Assets 
Government of Canada securities 
Treasury bills 509.0 -44, 3 
Other - 3 years and under L .2ods 0 0, J 
- Over 3 years 2, 025.8 O, 1 
Total 3, 756.4 -44.1 
(of which: - held under "Purchase and Resale 
Agreements") (-) (-) 
Bankers’ acceptances . 3 
(of which: - held under "Purchase and Resale 
Agreements") (-) (&) 
Advances to chartered and savings banks - - 
Foreign currency assets 93.6 6: 5 
Investment in the Industrial Development Bank 312.6 Apes 
All other'assets ny 248.2 86.4 
Total Assets 4,410.9 5091 
i — I} See 
Liabilities 
Notes in circulation 2, 884.7 8.7 
Canadian dollar deposits: 
Government of Canada 13528 -13.0 
Chartered banks 1,023.9 -24.8 
Other 3:5..4. Diet 
Foreign currency liabilities 2604 -11.9 
All other liabilities 305-1 86.0 
Total Liabilities 4,410.9 50°. 
—————— 1 ———————= 
GOVT. OF CANADA SECURITIES OUTSTANDING (par value) 
Treasury bills 25425 
Canada Savings Bonds 5, 924 101 
All other direct and guaranteed securities io, 202 
Total 21, 642 108 
Held by: 
Bank of Canada - Treasury bills S12 - 45 
Other securities 5, 300 - 
Chartered banks - Treasury bills Ly 39 40 
Other securities 2, 874 - 4 
Govt. accounts - Treasury bills 13 - 
Other securities 963 3 
General public - Canada Savings Bonds 5,924 101 
(residual) Treasury bills 131 10 
Other securities 6,165 3 
Total 21, 642 108 
GOVERNMENT OF CANADA BALANCES (2) 152 cps 


(2) Canadian dollar balances at the Bank of Canada and the chartered banks, 


Nov. 16/66 
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CHARTERED BANKS 


Major Canadian and Net Foreign Assets 


Bank of Canada deposits Ii 


Bank of Canada notes 
Day-to-day loans 


Treasury bills l, 


Other Government securities 
- 3 ye#rs and under 
- over 3 years 
Call loans to stockbrokers 
Call loans to investment dealers 


ed 


Sub-total 6, 


Net foreign assets 
Total More Liquid Assets 


Loans to provinces 

Loans to municipalities 

Loans to grain dealers 

Canada Savings Bond loans 

Loans to instalment finance companies 


General loans 


Mortgages insured under the N.H.A. 
Other residential mortgages 


Provincial securities 
Municipal securities 


Corporate securities 


Total Major Assets 


Canadian Dollar Deposit Liabilities 


Personal savings deposits 
Non-personal term and notice deposits 
Demand deposits (less total float) 
Total held by general public 
Government of Canada deposits 
Total Deposits (less float) 
Estimated float 


Total Canadian Deposits 


Debentures issued and Outstanding 
Bankers' Acceptances Outstanding 


Foreign Currency 'Swapped'" Deposits(!) 


2, 


024 
502% 
292 
rsh) 
902 
Som 


836% 


16 


770 


Nov. 8/67 


Change to 
Nov. 1/67 


(Millions of Dollars) 


1,049 
508 
285 

1,719 


1,328 
Nee be) 
rie 
240 


Kit 


104 
6, 922 


LO5 
548 
567 

47 
262 


11, 663 


746 
65 


334 
349 
600 


NM a oe 


11, 765 
4,128 
5, 525 


ay ato 


16 


21, 434 


581 


22, 015 
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CURRENCY AND CHARTERED BANK CANADIAN DOLLAR DEPOSITS 


Currency outside banks - coin 
- notes 


Chartered bank Can. $ deposits held by general public 


Total Can. $ deposits and currency held 
by general public 
Government of Canada deposits 


Total Currency & Chartered Bank Can. $ Deposits 








Nov. 8/67 from 


Nov. 9/66 


2, 744 





-119 


(1) Funds converted into a foreign currency, usually U.S. dollars, which have been placed on term deposit with 
a bank and which the bank has undertaken through a forward contract to convert back into Canadian dollars at 


maturity. 
* Estimated. 
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CHARTERED BANKS - MAJOR ASSETS 


Wednesdays - Billions of Dollars 

















| CANADIAN LOANS, INSURED MORTGAGES,' 



































FS | NON-GOVERNMENT SECURITIES AND | 14 
| OTHER RESIDENTIAL MORTGAGES | 
| J 
Lli2 
2 8 
| 2 
6 |\— MORE LIQUID ASSETS 14 ah 
| | 7 
4 sie 
* %o 
35 35 
MORE LIQUID ASSETS = 
As a Percentage of Total Major Assets 
} 
| 
} 
30/- 30 
| | 
| | 
| | 1 
Severe eT sae Vercors. idhislepbeelad 
ape bb ik bb) | 2aCeeeeel Petes ae se SES RSM Seas ess ey 
1964 1965 1966 1967 
1. Excludes day-to-day and call loans. 
2. Includes Bank of Canada notes and deposits, day-to-day loans and treasury bills, LAST DATE PLOTTED NOV. 8 
16/11/67 


Government bonds, net foreign assets and call loans 
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CHARTERED BANKS - MORE LIQUID 
Wednesdays - Billions of Dollars 








BANK OF CANADA 
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CALL LOANS 





NET FOREIGN ASSETS 





TREASURY BILLS 


DAY-TO-DAY LOANS 
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GOVERNMENT BONDS 





NOTES AND DEPOSITS 








ASSETS 






















t | beget || 
1967 
LAST DATE PLOTTED NOV. I5 


NET FOREIGN ASSETS NOV. 8 
16/11/67 





213224 MORO TIM 


20HN08 THIMUAIVOOD 





zine PaGRaaet —9.] 

fs 

Sl —S.i 
on | Aly, 


2VA0] YAG-OT-YAG 
: 





0 


eTH20930 GWA 232TOK AGAMA 10 NHAB 


oy \y | oe 
r | oar 
b.1 }- | | ) 


9.1 
hI 


® 


; 
] 
| 
SI 

| 


+— 





i : 
} ’] 1 ‘ ‘ ' 
bbb t hid el eh ee bee a 
Tee! aac! “@ae! “BOI 
@! VOR CATVQ.M TAQ T2A) . ; x : (na jus “ 
8 VOM eT3424 “HERO Ty 
Teta 


5 
CHARTERED BANK - LOANS 


Wednesdays - Millions of Dollars 


TOTAL CANADIAN LOANS ' 
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CURRENCY OUTSIDE BANKS AND CHARTERED BANK DEPOSITS 


Wednesdays - Billions of Dollars 
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MONEY MARKET 
(Millions of Dollars or Per Cent) 


(2) 





Average Cumulative 
Week Ending Average(2) 
: Nov. 15/67 Nov. 1-15/67 
i Chartered Banks ) 
Cash reserves 1, 557 1, 560 
Ratio to deposits 7.13% 7.15% 
(Required minimum monthly 
average cash ratio)(1) (6.98%) 
Cash and secondary reserves 3, 594 3,616 
Ratio to deposits 16.46% 16. 56% 
rae Potential cash reserve effect of certain 
uncompleted Bank of Canada transactions As at 


to the next weekly statement date Nov. 15/67 Nov. 8/67 Nov. 1/67 
pl BH A a Ls Cl 


(increasing cash +; decreasing cash-) 
Net float +3, 6 +5.3 + 4.4 
Securities held under resale agreements ~ 
Net amount of other uncompleted securities 


transactions with dealers and banks in Canada - -2.0 +125. 7% 


ae Money Market Rates(>) and Government Security Yields 
ey EAS 
Average of 


Day-to-Day Loans High Low Close Closing Rates 
Week ending November 15, 1967 47/8 4 3/8 47/8 4,78 
Week ending November 8, 1967 47/8 45/8 47/8 4.80 
Week ending November 1, 1967 47/8 3 47/8 4.35 
Average Treasury Bill Rate at Tender Nov. 16/67 Nov. 9/67 Nov. 2/67 
91 day bills 4.97 4.96 4,95 
182 day bills 5.25 5.24 5.23 
Government Bond Yields (*) Nov. 15/67 Nov. 8/67 Nov. 1/67 
5% Oct. 1/68 5.43 5.41 5.39 
5% July 1/69 5.60 5.63 5.62 
5% July 1/70 5. 82 5.81 5.80 
5%, June 1/71 6.28 6.15 6.06 
41/4% Sept. 1/72 6.50 6.28 6.24 
5 1/2% Apr. 1/76 6.54 6.42 6.437 
5 1/2% Aug. 1/80 6.49 6.38 6.35 
4 1/2% Sept. 1/83 6.58 6.50 6.48 
5 1/4% May 1/90 6.51 6.33 6.30 
5 3/4% Sept. 1/92 6.47 G.27 6.26 
Long-Term Average!) 6.44 6.34 .20 


(1) Reserves are calculated ona statutory basis which involves 


November 
Till money: 512.2 
Demand deposits: 6, 451.2 
Notice deposits: 15,381.8 


For November the minimum cash reserve requirement is 10 1/2% of demand deposits and 
5 1/2% of notice deposits. This is equal to $1, 523.4 million, or an average ratio of 6.98%. 
(2) Average of business days. 
(3) Effective September 27, 1967, Bank Rate was increased from 4 1/2% to 5%. 
(4) Based on Wednesday closing mid-market prices. 
(5) Average of yields on following issues due or callable in 10 years or more: 3 1/4% Oct. 1/79, 
5 1/2% Aug. 1/80, 4 1/2% Sept. 1/83, 5% June 1/88, 5 1/4% May 1/90, 5 3/4% Sept. 1/92 
and 3 3/4% Mar. 15/98. 
* This item includes the undelivered securities transactions referred to in the Weekly Financial 
Statistics dated October 26, November 2, and November 9, 1967. 
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GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 
DISTRIBUTION OF HOLDINGS 


Wednesdays - Billions of Dollars 


TOTAL OUTSTANDING BONDS EXCLUDING C.S.B. 
Ch 


TOTAL 
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9 
GOVERNMENT SECURITY YIELDS 


Wednesdays - Per Cent 


































' 182 DAY BILLS 9.50 
TREASURY BILLS 
4.50 
91 DAY BILLS 
3.50 
| 


5% OCT. 1, 1968 


























5% JULY 1, 1969 
legal 




















WY, 7% SEPT: 11972 or 
















































4%4% SEPT. 1, 1983 



















54% MAY 1, 1990 — 














CL Del bh ie da | ee ee gy PT a eee 
1965 1966 1967 
1. Weekly tender rate on Thursday date 
2. See footnote 5 page 7. LAST DATE PLOTTED NOV 15 


16/11/67 







7 a ee 


a>: weaniat ortho: 





0¢2.¢ 





~~ -Qee@r ft YAM eve 





S| eee aL a Sel | ae 
Pibhii Toba i heh | wae Way 


oe! 


¢t VOU OSTTOM JTAD TeAs 
FONtiv mw 


bined i TM . 


at 






a Sibu BN Pr 





BANK OF CANADA 
Assets 


Government of Canada securities 
Treasury bills 


Other - 3 years and under 
- Over 3 years 
Total 
(of which: ~ held under "Purchase and Resale 


Agreements") 


Bankers' acceptances 
(of which: - held under "Purchase and Resale 
Agreements") 


Advances to chartered and savings banks 
Foreign currency assets 

Investment in the Industrial Development Bank 
All other assets 


Total Assets 


Liabilities 
Notes in circulation 


Canadian dollar deposits: 
Government of Canada 
Chartered banks 
Other 


Foreign currency liabilities 
All other liabilities 


Total Liabilities 


GOVT. OF CANADA SECURITIES OUTSTANDING (par 
Bathe cern Bil laces enaaledtnc cabeonttlinat attested sesorenet Rin dace Ss Mendy la ect 


| Treasury bills 
Canada Savings Bonds 
All other direct and guaranteed securities 


Total 


Held by: 

Bank of Canada - Treasury bills 
Other securities 
Treasury bills 
Other securities 
Treasury biils 
Other securities 
Canada Savings Bonds 
Treasury bills 
Other securities 


Chartered banks - 

Govt. accounts *\- 

General public - 
(residual) 


Total 


GOVERNMENT OF CANADA BALANCES (2) 


BANK OF CANADA Ciao 


Governmest 
Publications 4 
WEEKLY FINANCIAL STATISTICS()) | 
t ID } — a ee 
es y — bo 
S é As at 
= Is LL 


Nov. 22/67 
Mi 
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November 23, 


Increase 


(1) For earlier data and footnote information see Bank of Canada Statistical Summary. 
(2) Canadian dollar balances at the Bank of Canada and the chartered banks. 
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ae 
Prelim. Change to Nov. 15/67 from 
Nov. 22/67 Nov. 15/67 Nov. 8/67 Nov. 1 
(Millions of Dollars) 
CHARTERED BANKS 
Major Canadian and Net Foreign Assets 
1 eeetnntecaetinenes eet din Metlde! <a drndeateletdll 
Bank of Canada deposits 1,025 1,024 ~ BB - 50 
Bank of Canada notes 536* 503 - 4 32 
Day-to-day loans 255 292 7 47 
Treasury bills 1, 793 Pi pe 40 180 
Other Government securities 
- 3 ye#rs and under ( 2, 902 1,32! - 6 ( 547 
- over 3 years ( I, 582 se ( 
Call loans to stockbrokers ( 309 118 6 16 
Call loans to investment dealers ( 234 - 6 117 
Sub-total 6, 820% 6, 833 15 890 
Net foreign assets 57 - 48 69 
Total More Liquid Assets 6, 889 - 33 959 
Loans to provinces 195 - 76 
Loans to municipalities 554 6 - 18 
Loans to grain dealers 569 2 242 
Canada Savings Bond loans 178 13] - 33 
Loans to instalment finance companies 278 16 - 97 
General loans 11,658 - 5 1, 427 
Mortgages insured under the N.H. A. 747 l - 38 
Other residential mortgages 69 4 69 
Provincial securities 335 ~ 62 
Municipal securities 344 - 4 16 
Corporate securities 598 = “2 44 
Total Major Assets 22, 413 116 2, 709 
Canadian Dollar Deposit Liabilities 
Personal savings deposits 11, 687 - 78 1, 458 
Non-personal term and notice deposits 4,013 -115 1, 467 
Demand deposits (less total float) 5, 833 308 439 
Total held by general public 21, 534 116 3, 363 
Government of Canada deposits 495 16 ~ -684 
Total Deposits (less float) 21, 550 116 2,679 
Estimated float 644 63 4l a 
Total Canadian Deposits 22,194 179 2, 720 
Debentures issued and Outstanding 40 ‘ on 
q es — 2 et a es 
| Bankers! Acceptances Outstanding 172 aes 8 
—_—_—— oOo ____ ———<—<—————————— ____} Oo 
Foreign Currency "Swapped" Deposits(+) 840 771 31# - 63 
ee SE PpeO' | Veposits 5 eae hes Lather 








Currency outside banks - coin 320 - 34 

- notes Duy 381 13 Zils 

Chartered bank Can. $ deposits held by general public 21, 534 116 3, 363 
Total Can. $ deposits and currency held 

by general public 24, 236 129 3,613 

Government of Canada deposits 16 - -684 

Total Currency & Chartered Bank Can. $ Deposits 24, 252 129 2,929 








(1) Funds converted into a foreign currency, usually U.S. dollars, which have been placed on term deposit with 
a bank and which the bank has undertaken through a forward contract to convert back into Canadian dollars at 
maturity. 

* Estimated. 

# Figures for the previous week have been revised. 
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CHARTERED BANKS - MAJOR ASSETS 


Wednesdays - Billions of Dollars 
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CANADIAN LOANS, INSURED MORTGAGES, ' 
NON-GOVERNMENT SECURITIES AND 
OTHER RESIDENTIAL MORTGAGES 
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1. Excludes day-to-day and call loans. 
2. Includes Bank of Canada notes and deposits, day-to-day loans and treasury bills, 


Government bonds, net foreign assets and call loans 
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CHARTERED BANKS - MORE LIQUID ASSETS 


Wednesdays - Billions of Dollars 
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CHARTERED BANK - LOANS 


Wednesdays - Millions of Dollars 


TOTAL CANADIAN LOANS | 
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CURRENCY OUTSIDE BANKS AND CHARTERED BANK DEPOSITS 


Wednesdays - Billions of Dollars 
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1. Excl. Govt. of Canada Deposits. 
2. Notes and coin. 
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MONEY MARKET 
(Millions of Dollars or Per Cent) 


Average“) Cumulative 
Week Ending Average(2) 
1 Nov. 22/67 Nov. 1-22/67 
Chartered Banks‘ ) 
penteansestantiataatee 6s mae 4 
Cash reserves 1,528 1,550 
Ratio to deposits 7.00% 7.10% 
(Required minimum monthly 
average cash ratio)(1) (6. 98%) 
Cash and secondary reserves 3, 583 3, 606 
Ratio to deposits 16.41% 16.52% 
Potential cash reserve effect of certain 
uncompleted Bank of Canada transactions As at 
to the next weekly statement date Nov. 22/67 Nov. 15/67 Nov. 8/67 
(increasing cash +; decreasing cash-) 
Net float +2.6 +3.6 +5o8 
Securities held under resale agreements - - - 
Net amount of other uncompleted securities 
transactions with dealers and banks in Canada +4. 5 ~ -2.0 


Money Market Rates?) and Government Security Yields 
Average of 


Day-to-Day Loans High Low Close Closing Rates 
Week ending November 22, 1967 51/4 4 3/8 47/8 4.90 
Week ending November 15, 1967 47/8 4 3/8 47/8 4.78 
Week ending November 8, 1967 47/8 4 5/8 47/8 4.80 
Average Treasury Bill Rate at Tender Nov. 23/67 Nov. 16/67 Nov. 9/67 
91 day bills 5.39 497 4.96 
182 day bills 5.58 Pre. 5.24 
Government Bond Yields (4) Nov. 22/67 Nov. 15/67 Nov. 8/67 
5% Oct. 1/68 5.54 5.43 5.41 
5% July 1/69 5.69 5.60 5,63 
5% July 1/70 6.00 5. 82 5.81 
5% June 1/71 6233 6.28 6.15 
4 1/4% Sept. 1/72 6.49 6.50 6.28 
5 1/2% Apr. 1/76 6.44 6.54 6.42 
5 1/2% Aug. 1/80 6.57 6.49 6.38 
41/2% Sept. 1/83 6.52 6.58 6.50 
5 1/4% May 1/90 6.52 6.51 6.33 
5 3/4% Sept. 1/92 6.47 6.47 6.27 
Long-Term Average(?) 6.45 6.44 6.34 


(1) Reserves are calculated ona statutory basis which involves 


November 
Till money: izes 
Demand deposits: 6,451.2 
Notice deposits: 15, 381.8 


For November the minimum cash reserve requirement is 10 1/2% of demand deposits and 
5 1/2% of notice deposits. This is equal to $1, 523.4 million, or an average ratio of 6.98%. 
(2) Average of business days. 
(3) Effective November 20, 1967, Bank Rate was increased from 5% to 6%. 
(4) Based on Wednesday closing mid-market prices. 
(5) Average of yields on following issues due or callable in 10 years or more: 3 1/4% Oct. 1/79, 
5 1/2% Aug. 1/80, 41/2% Sept. 1/83, 5% June 1/88, 5 1/4% May 1/90, 5 3/4% Sept. 1/92 
and 3 3/4% Mar. 15/98. 
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GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 
DISTRIBUTION OF HOLDINGS 


Wednesdays - Billions of Dollars 
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1. Weekly tender rate on Thuisday date. 
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GOVERNMENT SECURITY YIELDS 
Wednesdays - Per Cent 


TREASURY BILLS | 

















2. See footnote 5 page 7. 
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Please Note 


The next issue of Weekly Financial Statistics will 
incorporate a substantial revision in the figures of chartered 
bank assets resulting from an amendment to Schedule M of 
the Bank Act (Canada Gazette, Part Il; November 8, 1967, 
page 1712) which requires the banks to show their ''accumulated 
appropriations for losses''as a liability item. In the past these 
appropriations have been deducted from loans and other assets 
and the statistical effect of the change will be to produce an 
increase in the relevant asset items. In next week's release 
the amount of the changes involved will be shown in detail 


and sufficient data will be provided to enable comparisons to 
be made with past dates. 
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WEEKLY FINANCIAL STATISTICS (1) 
B= bee bch a hmdedtertdl LEM AYN 


As at | Increase since 
Nov. 29/67 Nov. x Nov. 30/66 
BANK OF CANADA Millions of Dollars) 
Assets 
Government of Canada securities 
Treasury bills 475.0 -20.0 80.7 
Other - 3 years and under en eg - 3.0 - 70.3 
- Over 3 years 2,029.5 4.6 384.5 
Total 3, taade -18.4 394.9 
(of which: - held under ''Purchase and Resale 
Agreements"') (-) (-) (-) 
Bankers' acceptances Fy a ‘ 
(of which: - held under "Purchase and Resale 
Agreements"') (-) (-) (-) 
Advances to chartered and savings banks - - - 
Foreign currency assets 97.4 -14.1 dL ee 
Investment in the Industrial Development Bank 313.4 - 34.1 
All other assets 151.4 2B. 2 - 10.3 
Total Assets 4,285.5 - 4.3 311. 0 
SSS ess SSS SS 
Liabilities 
Notes in circulation 2, 854.1 ae OP: 234.6 
Canadian dollar deposits; 
Government of Canada 167.3 PA LO. 3 
Chartered banks 1,004.9 -20.1 - 77.6 
Other 34.1 On Zz 1 3 
Foreign currency liabilities 30.9 -14.8 5.9 
All other liabilities 194.2 16.2 42.6 
Total Liabilities 428/55 5 - 4.3 300s. 0 
oooo————— Oooo: oo 


GOVT. OF CANADA SECURITIES QUTSTANDING (par value) 


Treasury bills 2, 420 5 250 

Canada Savings Bonds 6,392 -18 p12 

All other direct and guaranteed securities ce Pe 5 544 

Total 22.23 | 1, 006 

Held by: 

Bank of Canada - Treasury bills 478 -20 81 

Other securities 3, S02 z 31g 

Chartered banks - Treasury bills 1, 847 53 251 

Other securities 2, 843 -33# 509 

Govt. accounts - Treasury bills 12 - 2 - 10 

Other securities vis 7s 151 

General public - Canada Savings Bonds 67392 -18 212 

(residual) Treasury bills 83 -26 - 71 

Other securities 6,194 30# -434 

Total 7 RN ER - 8 1, 006 
SS _———_—_—_—_——— a 

GOVERNMENT OF CANADA BALANCES (2) 630 - 9 -400 
ooo 


(1) For earlier data and footnote information see Bank of Canada Statistical Summary. 
(2) Canadian dollar balances at the Bank of Canada and the chartered banks. 
# Figures for the previous week have been revised. 
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Prelim. 


Nov. 29/67 | 


Nov. 22/67 


Change to Nov. 22/67 from 


Nov. 15/67 


(Millions of Dollars) 


CHARTERED BANKS 


Major Canadian and Net Foreign Assets 











Bank of Canada deposits 1,005 1,025 
Bank of Canada notes 485% 534 
Day-to-day loans 212, Z55 
Treasury bills 1, 847 Ut ee, 
Other Government securities 
- 3 years and under ( L, 322 
over 3 godly 
- years ( 1, 581 
Call loans to stockbrokers ( 337 Cre 
Call loans to investment dealers ( 213 
Sub-total 6, 817% 6, 837 
Net foreign assets : 51 
Total More Liquid Assets 6, 888 
Loans to provinces WATE 
Loans to municipalities 558 
Loans to grain dealers 568 
Canada Savings Bond loans 220 
Loans to instalment finance companies 269 
General loans 11,686 
Mortgages insured under the N.H.A. 748 
Other residential mortgages tS 
Provincial securities 336 
Municipal securities 345 
Corporate securities 607 
Total Major Assets Ze, aot 
Janadian Dollar Deposit Liabilities 

Personal savings deposits Jl 600 
Non-personal term and notice deposits 3,976 
Demand deposits (less total float) 5, 493 
Total held by general public 21, 069 

Government of Canada deposits 462 Rte i Pees 
Total Deposits (less float) 21, 564 
Estimated float 573 
Total Canadian Deposits VHS i eo ul 

Jebentures issued and Outstanding CP ee 

gankers' Acceptances Outstanding ee |. 
foreign Currency '"Swapped" Deposits(+) 898 838 


SURRENCY AND CHARTERED BANK CANADIAN DOLLAR DEPOSITS 





) 


Currency outside banks - coin 320 


- notes 2, 329 
Chartered bank Can. $ deposits held by general public 


Total Can. $ deposits and currency held 


by general public 23,718 
Government of Canada deposits 495 
Total Currency & Chartered Bank Can. $ Deposits 24, 213 








21,069 


14 








Nov. 23/66 


- 36 


ray Kos 





210 
3, 243 


3, DDT 
-611 


2, 946 





Funds converted into a foreign currency, usually U.S. dollars, which have been placed on term deposit with 
a bank and which the bank has undertaken through a forward contract to convert back into Canadian dollars at 


maturity. 
Estimated. 
Figures for the previous week have been revised. 
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CHARTERED BANKS - MAJOR ASSETS 


Wednesdays - Billions of Dollars 














CANADIAN LOANS, INSURED MORTGAGES, ! 

[4 -—- NON-GOVERNMENT SECURITIES AND 
OTHER RESIDENTIAL MORTGAGES 

[2 
lop 
6 L MORE LIQUID ASSETS” 
4 | 
% — 





MORE LIQUID ASSETS 
As a Percentage of Total Major Assets 


30 


: BSes SSeS oP Leese S 
1964 1965 1966 
1. Excludes day-to-day and call loans. 
2. Includes Bank of Canada notes and deposits, day-to-day loans and treasury bills, 


Government bonds, net foreign assets and call loans 
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CHARTERED BANKS - MORE LIQUID ASSETS 





BANK OF CANADA 





Wednesdays - Billions of Dollars 


CALL LOANS 


NET FOREIGN ASSETS 


GOVERNMENT BONDS 


TREASURY BILLS 





DAY-TO-DAY LOANS 





NOTES AND DEPOSITS 
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CHARTERED BANK - LOANS 
Wednesdays - Millions of Dollars 


TOTAL CANADIAN LOANS ' 
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OUTSIDE BANKS AND CHARTERED BANK DEPOSITS 


Wednesdays - Billions of Dollars 


HELD BY THE GENERAL PUBLIC ' 


DEMAND DEPOSITS 


NON-PERSONAL TERM 
AND NOTICE DEPOSITS 
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CURRENCY OUTSIDE BANKS” 


GOVERNMENT OF CANADA DEPOSITS 


bidptodittes! bette bleh J tel 





1965 


1. Excl. Govt. of Canada Deposits. 


2. Notes and coin. 
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TOTAL 





PERSONAL SAVINGS DEPOSITS 
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MONEY MARKET 
(Millions of Dollars or Per Cent) 


Average”) Cumulative 
Week Ending Average(2) 


Nov. 29/67 Nov. 1-29/67 


ye Chartered Banks!) 


Cash reserves ans pay 1, 543 
Ratio to deposits 6.97% 7.07% 
(Required minimum monthly + 
average cash ratio)(1) (6. 98%) 
Cash and secondary reserves 3, 620 3,609 
Ratio to deposits 16.58% 16.53% 
es Potential cash reserve effect of certain 
uncompleted Bank of Canada transactions As at 
to the next weekly statement date Nov. 29/67 Nov.22/67 Nov. 15/67 





(increasing cash +; decreasing cash-) 
Net float -10.7 +2.6 +315 
Securities held under resale agreements ~ - - 
Net amount of other uncompleted securities 


transactions with dealers and banks in Canada + 3.1 +4,5 E 


2 Money Market Rates'?) and Government Security Yields 
rn ep EY LEGS 
Average of 


Day-to-Day Loans High Low Close Closing Rates 
Week ending November 29, 1967 5 1/8 41/4 41/4 4.63 
Week ending November 22, 1967 51/4 4 3/8 47/8 4.90 
Week ending November 15, 1967 47/8 4 3/8 47/8 4.78 
Average Treasury Bill Rate at Tender Nov. 30/67 Nov. 23/67 Nov. 16/67 
91 day bills 5.46 5.39 4.97 
182 day bills Fa te: 5.58 5.25 
Government Bond Yields (4) Nov. 29/67 Nov. 22/67 Nov. 15/67 
5% Oct. 1/68 5.61 5.54 5.43 
5% July 1/69 5.58 5.69 5.60 
5% July 1/70 5.94 6.00 5.82 
5% June 1/71 6.13 6.33 6.28 
41/4% Sept. 1/72 62°53 6.49 6.50 
5 1/2% Apri 1/76 6.54 6.44 6.54 
5 1/2% Aug. 1/80 6.53 6.57 6.49 
41/2% Sept. 1/83 6.44 6.52 6.58 
5 1/4% May 1/90 6.45 6.52 6.51 
5 3/4% Sept. 1/92 6.38 6.47 6.47 
Long-Term Average') 6.41 6.45 6.44 


(1) Reserves are calculated on a statutory basis which involves 


November December 
Till money: Bbiw ¢ 498.7 
Demand deposits: 6,251.2 6, 439.8 
Notice deposits: © to, 38T.8 15,°781.2 


For December the minimum cash reserve requirement is 11% of demand deposits and 
5% of notice deposits. This is equal to $1, 497.4 million, or an average ratio of 6.74%, 

(2) Average of business days. 

(3) Effective November 20, 1967, Bank Rate was increased from 5% to 6%, 

(4) Based on Wednesday closing mid-market prices. ‘ 

(5) Average of yields on following issues due or callable in 10 years or more: 3 1/4% Oct. 1/79, 
5 1/2% Aug. 1/80, 41/2% Sept. 1/83, 5% June 1/88, 51/4% May 1/90, 5 3/4% Sept. 1/92 
and 3 3/4% Mar. 15/98. 
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GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 
DISTRIBUTION OF HOLDINGS 


Wednesdays - Billions of Dollars 





















TOTAL OUTSTANDING 5 BONDS EXCLUDING C.S.B. 
22 Foe |4 
ge 
TOTAL os 
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GENERAL PUBLIC | 
4 |4 | | | 
6 | s 6 
|. GENERAL PUBLIC aoe 
4 ie ee 
BANK OF CANADA 
l2t- l2 | 
Lee ol | 
CHARTERED BANKS 
vB 2 | 2 
GOVERNMENT ACCOUNTS 
4 CHARTERED BANKS 4 0 De 40 
ie TREASURY BILLS © 4 


BANK OF CANADA 












GOVERNMENT ACCOUNTS, 


ee eh 0 GENERAL PUBLIC 











CANADA SAVINGS BONDS 





CHARTERED BANKS 
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1964 1965 1966 1967 1964 1965 1966 1967 
LAST DATE PLOTTED NOV. 29 
30/11/67 
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GOVERNMENT SECURITY YIELDS 


TREASURY BILLS’ 














1965 


Wednesdays - Per Cent 


182 DAY BILLS — 






91 DAY BILLS 


5% Oct 





5% JULY 1, 1969 


44% SEPT. 1, 1972- 





4%,% SEPT. 1, 1983 





54% MAY 1, 1990-——— 
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LONG-TERM AVERAGE? 
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Assets 


Treasury bills 


Total 


Held by: 
Bank of Canada 


Chartered banks 

Govt. accounts 

General public 
(residual) 


Total 


GOVERNMENT OF 


Government 
Publications 


BANK OF CANADA 


Government of Canada securities 


Canada Savings Bonds 
All other direct and guaranteed securities 


- Treasury bills 

Other securities 
Treasury bills 

Other securities 

- Treasury bills 

Other securities 
Canada Savings Bonds 
Treasury bills 

Other securities 


CANADA BALANCES (2) 


BANK OF CANADA Chiwa 


WEEKLY FINANCIAL STATISTICS() 
—iee ae foes ee eae 


As at 
Dec. 6/67 


"(Millions of Dollars) 


Treasury bills 425.8 
Other - 3 years and under 1093.8 
- Over 3 years 2, 40751 
Total 3, 636.7 
(of which: - held under "Purchase and Resale 
Agreements") a 
Bankers' acceptances é. 
(of which: - held under "Purchase and Resale 
Agreements") a) 
Advances to chartered and savings banks - 
Foreign currency assets 98.3 
Investment in the Industrial Development Bank 318.5 
All other assets 147.6 
Total Assets 4,196.1 
a t 
Liabilities 14 
Notes in circulation s / 2,898.6 
Canadian dollar deposits: y © 
Government of Canada FS;.5 
Chartered banks 1,006.6 
Other 34.4 
Foreign currency liabilities cs ae 
All other liabilities 206.8 
Total Liabilities 4,196.1 
CoO 


GOVT. OF CANADA SECURITIES OUTSTANDING (par value) 


2,450 
6, 397 
13, 233 


22, 080 


429 
3, 205 
1, 843 
re = he | 

25 

Chee 
61397 

T53 
64273 





‘December 7, 1967. 


Increase since 
Nov. 29/67 Dec. 7/66 





- 49.2 63.9 
-124.9 -195.4 
87.6 472.5 

- 86.5 341.0 

(-) (-) 

(-) (-) 
0.9 -148. 8 

- 34.1 
“18.8 50.4 

- 89.4 276.8 
wee 

44.5 237.0 

-149.3 M2 

7 -103.2 

0.3 6.2 

0.8 1.4 

124 123.6 

- 89.4 276.8 
———————————=— > 

30 280 

- 134 239 

- 78 464 

- 61¥# 983 

- 49 64 

- 37 282 

- 4 272 

394 579 

13 - 13 

-175 - 29 

- 134 239 

70 - 44 

96# -369 

- 61¥# 983 

234 -355 


(1) For earlier data and footnote information see Bank of Canada Statistical Summary. 
(2) Canadian dollar balances at the Bank of Canada and the chartered banks. 
# Figures for the previous week have been revised. 
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Please Note: The data relating to chartered 





bank assets has been substantially 


revised. See page 2a for details. 
it 
Prelim. Change to Nov. 29/67 from 
Dec. 6/67 Nov. 29/67 Nov. 22 Nov. 





(Millions of Dollars) 
HARTERED BANKS 


ajor Canadian and Net Foreign Assets 
I incase aati A tltass Mtl healed cl 


Bank of Canada deposits 1, 007 1,005 - 20 - 78 
Bank of Canada notes 489% 484 - 51 76 
Day-to-day loans 305 vag a 17 20 
Treasury bills , 1, B43 1, 847 a 251 


Other Government securities 

















- 3 years and under ( 1, 291 - 32 ( 
2,908 
“over 3-years ( 7 ew As, a. 516 
Call loans to stockbrokers ( 337 116 l# 13 
Call loans to investment dealers ( 210 - TH 76 
Sub-total 6, 889% 6, 803 /, = aan 874 
Net foreign assets 76 - 47# =. | 
Total More Liquid Assets iit My > «ioe = oe 873 
Loans to provinces 164 38 67 
Loans to municipalities 580 10# - 21 
Loans to grain dealers 586 6# 283 
Canada Savings Bond loans 239 18 - 10 
Loans to instalment finance companies 301 24# - 88 
General loans 11,942 1# 1,494 
Mortgages insured under the N.H.A. 748 - - 38 
Other residential mortgages 80 4# 80 
Provincial securities 335 - 2 58 
Municipal securities 351 me eat 15 
Corporate securities 621 St 74 
Total Major Assets 22, 826 13# 2,788 
adian Dollar Deposit Liabilities 
Personal savings deposits els G21 2a We es) 
Non-personal term and notice deposits By QO - 44 Wy eho) 
Demand deposits (less total float) 5, 457 67# 396 
Total held by general public 21,009 43# 3, 188 
Government of Canada deposits 634 461 - 334 -505 
Total Deposits (less float) Pee ei 1ll# 2, 683 
Estimated float 628 - 49# -326 
Total Canadian Deposits 22,098 - 39 2,356 
ientures issued and Outstanding. 40 - 40 
kers' Acceptances Outstanding 140 - 23 - 32 
eign Currency ''Swapped'"! Deposits (!) 907 895 57 70 
<RENCY AND CHARTERED BANK CANADIAN DOLLAR DEPOSITS 
Currency outside banks - coin 326 -# 38 
- notes as oO 42 Loy 
Chartered bank Can. $ deposits held by general public 21,009 434 3,188 
Total Can. $ deposits and currency held 
by general public 23, 706 ie 3, 384 
Government of Canada deposits 461 - 33 -505 
Total Currency & Chartered Bank Can. $Depasits 24, 167 52H 2, 879 





Funds converted into a foreign currency, usually U.S. dollars, which have been placed on term deposit with 
a bank and which the bank has undertaken through a forward contract to convert back into Canadian dollars at 
maturity. 


Estimated. 
Figures for the previous week have been revised. 
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As a result of an amendment to Schedule M of the Bank Act, 
the chartered banks are commencing this week to treat their "accumulated 
appropriations for losses" as a liability item rather than deduct it from 
loans and other assets as they have done in the past. In order to provide 
comparable back data the weekly asset figures are shown on the revised 
basis since November 24, 1965 on pages 2b and 2c. The charts 
appearing on pages 3, 4 and 5 are also shown on the revised basis since 
that date. Revised month-end and monthly average-of-Wednesdays data 
will appear in the Bank of Canada Statistical Summary to be released on 
or about December 22nd. 

The adjustments made to the various asset items on November 


22 are as follows: 


$ Millions 


Call loans to stockbrokers + 2 
Call loans to investment dealers + 5 
Net foreign assets + 72 

Total More Liquid Assets + 80 
Loans to municipalities 5 ae 
Loans to grain dealers ¢ iz 
Loans to instalment finance cos. + 8 
General loans +255 
Other residential mortgages pe 
Municipal securities + 35 
Corporate securities +10 





Total Major Assets +386 
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Wednesdays - Billions of Dollars 
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CHARTERED BANKS - MORE LIQUID ASSETS 


Wednesdays - Billions of Dollars 
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CHARTERED BANK - LOANS 
Wednesdays - Millions of Dollars 
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CURRENCY OUTSIDE BANKS AND CHARTERED BANK DEPOSITS 


Wednesdays - Billions of Dollars 
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MONEY MARKET 
(Millions of Dollars or Per Cent) 


Average 4) As at (4) Average (@) 
1. Chartered Banks!!) Dec. 1-6/67 Nov. 30/67 Nov. 1967 
Cash reserves 1,509 1,510 1, 542 
Ratio to deposits 6.79% 6.92% 7.06% 
(Required minimum monthly 
average cash ratio)(1) (6. 74%) (6. 98%) 
Cash and secondary reserves 3,657 3, 635 3,611 
2. Potential cash reserve effect of certain 
uncompleted Bank of Canada transactions As at 
es Seen ee i | | ee ree SOE 
to the next weekly statement date Dec. 6/67 Nov. 29/67 Nov. 22/67 
(increasing cash +; decreasing cash -) 
Net float -0.3 -10.7 + 2.6 
Securities held under resale agreements = r _ 
Net amount of other uncompleted securities 
transactions with dealers and banks in Canada = a i) iT AB 


3. Money Market Rates(3) and Government Security Yields 


Average of 


Day-to-Day Loans ; High Low Close Closing Rates 
Week ending December 6, 1967 5 5/8 5 5 1/2 5.45 
Week ending November 29, 1967 5 1/8 41/4 41/4 4.63 
Week ending November 22, 1967 51/4 4 3/8 47/8 4.90 
Average Treasury Bill Rate at Tender Dec. 7/67 Nov. 30/67 Nov. 23/67 
91 day bills 5365 5. 46 ps3 9 
182 day bills 5.74 5.63 5.58 
Government Bond Yields(4) Dec. 6/67 Nov. 29/67 Nov. 22/67 
5% Oct. 1/68 5.61 5.61 5.54 
5% July 1/69 5.76 5.58 5.69 
5% July 1/70 5.99 5.94 6.00 
5% June 1/71 6.13 6.13 6.33 
41/4% Sept. 1/72 6.57 6.53 6.49 
5 1/2% Apr. 1/76 6.59 6.54 6.44 
5 1/2% Aug. 1/80 6.57 6.53 6.57 
41/2% Sept. 1/83 6.51 6.44 6.52 
5 1/4% May 1/90 6.50 6.45 6.52 
5 3/4% Sept. 1/92 6.44 6.38 6.47 
Long-Term Average(9) 6.45 6.41 6.45 


(1) Reserves are calculated ona statutorv basis which involves 


November December 
Till money: 512.2 498.7 
Demand deposits: 6,451.2 6, 439.8 
Notice deposits: 15, 381.8 LS, tee 


For December the minimum cash reserve requirement is 11% of demand deposits and 
5% of notice deposits. This is equal to $1, 497.4 million, or an average ratio of 6.74%. 

(2) Average of business days. 

(3) Effective November 20, 1967, Bank Rate was increased from 5% to 6%. 

(4) Based on Wednesday closing mid-market prices. 

(5) Average of yields on following issues due or callable in 10 years or more: 3 1/4% Oct. 1/79, 
5 1/2% Aug. 1/80, 4 1/2% Sept. 1/83, 5% June 1/88, 5 1/4% May 1/90, 5 3/4% Sept. 1/92 
and 3 3/4% Mar. 15/98. 
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GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 


DISTRIBUTION OF HOLDINGS 
Wednesdays - Billions of Dollars 


TOTAL OUTSTANDING BONDS EXCLUDING C.S.B. 
22 l4 4 
TOTAL TOTAL 
20 20 I2 l2 
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GOVERNMENT SECURITY YIELDS 


Wednesdays - Per Cent 
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et WEEKLY-FINANCIAL STATISTICS (1) ) 
En 16 Meee RRR gUSHL starrsce 
{ R : J/~>3 -L \ 
~ < / \ 
§ (6 cp \ 
rt 1 g 196/ } As at | Increase since 
| a | Dec. 13/67 Dec. 6/67 Dec. 14/66 


3ANK OF CANADA (Millions of Dollars) 





Assets 


Government of Canada securities 


Treasury bills 422.8 + 3.0 58.8 
Other - 3 years and under Yr, 10123 8.0 -187.5 
- Over 3 years a, 127.2 - 472.4 
Total 3, 64197 Sr 343.7 
(of which: - held under ''Purchase and Resale 
Agreements'') (10.9) (10.9) (Lory 
Bankers' acceptances eet Ca Pa i 
(of which: - held under ''Purchase and Resale 
Agreements'"') (il sot) (Th. 7?) (hal) 
Advances to chartered and savings banks - - - 
Foreign currency assets Tia dk -22.2 -181.0 
Investment in the Industrial Development Bank oH, 0.4 34.0 
All other assets 120.6 27.0 14.2 
Total Assets 4,160.1 ~36.0 218.6 


Notes in circulation 25°92, ieee. Zee 0 240.9 


Canadian dollar deposits: 











Government of Canada 14.4 ES Sia Lom 
Chartered banks POZO eal I aS - 97.8 
Other 30.9 - 3.5 2.6 
All other liabilities 163.6 -43.2 S23 















Foreign currency liabilities 10.0 -oil.7 « 1955 





Total Liabilities 4,160.1 ~36.0 21370 
OVT. OF CANADA SECURITIES OUTSTANDING (par value) 

reasury bills 2, 455 5 285 

anada Savings Bonds 6, 365 -32 Z3¢ 
ll other direct and guaranteed securities 13,2356 ss) 465 4 

Total 22, 050 -25 982 

eld by: . 

Bank of Canada - Treasury bills 426 - 3 59 

Other securities ce Al i, 8 290 

Chartered banks - Treasury bills 1, 827 -16 278 

Other securities 2,894 - 2# 570 

Govt. accounts - Treasury bills 21 - 4 eae 

* Other securities 800 3 - 28 

General public - Canada Savings Bonds 6, 365 -32 232 

(residual) Treasury bills 181 28 = 46 

Other securities 6, 269 - 64 -368 

Total 22, 056 -25 982 

OVERNMENT OF CANADA BALANCES (4) 693 41 -301 


) For earlier data and footnote information see Bank of Canada Statistical Summary. 
) Canadian dollar balances at the Bank of Canada and the chartered banks. 


Figures for the previous week have been revised. 
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Prelim. Change to Dec. 6/67 from 


Dec. 13/67 Dec. 6/67 Nov. 29/67 Dec. 7/66 


(Millions of Dollars) 
CHARTERED BANKS 


Major Canadian and Net Foreign Assets 





Bank of Canada deposits 1,020 Leow 2 -103 
Bank of Canada notes 540* 487 3 Fh 
Day-to-day loans 286 31] 39 56 
Treasury bills 1, 827 1, 843 - 4 tz 
Other Government securities 
- 3 years and under ( 2,905 1, 308 Re ( 569 
- over 3 years ( 1,599 20 ( 
Call loans to stockbrokers ( 363 124 8 15 
Call loans to investment dealers ( 226 15 106 
Sub-total 6, 941% 6, 904 102 940 
Net foreign assets pal 45 62 
Total More Liquid Assets 7,026 147 1, 002 
Loans to provinces 192 28 105 
Loans to municipalities 574 - 6 ‘- 20 
Loans to grain dealers BTS - ll 283 
Canade Savings Bond loans 228 - 6# - 8 
Loans to instalment finance companies DAS - 26 - 77 
General loans 115 93 = So# 1, 426 
Mortgages insured under the N.H. A. 746 = 2 = pF 
Other residential mortgages 83 4 83 
Provincial securities 337 Zz 58 
Municipal securities 346 5 ne 
Corporate securities 629 8 1s 
Total Major Assets 22,923 98 2, 902 
Canadian Dollar Deposit Liabilities 
Personal savings deposits 11, 639 18 1, 484 
Non-personal term and notice deposits 3, 828 -103 bi2tz2 
Demand deposits (less total float) 5, 467 10 412 
Total held by general public 20, 934 - 75 3, 168 
Government of Canada deposits 678 634 173 ~367 
Total Deposits (less float) 21, 568 98 2, 801 
Estimated float 672 44 22 
Total Canadian Deposits 22,240 142 BoE S 
Debentures issued and Outstanding 40 - 40 
Bankers' Acceptances Outstanding 155 - 6# - 14 
Foreign Currency 'Swapped" Deposits?) 879 903 8 i 
CURRENCY AND CHARTERED BANK CANADIAN DOLLAR DEPOSITS 
Currency outside banks - coin 326 e 38 
- notes 25412 4] ZAZ 
Chartered bank Can. $ deposits held by general public 20, 934 - 75 3, 168 ‘ 
Total Can. $ deposits and currency held 
by general public 23, 672 - 34 3, 418 
Government of Canada deposits 634 173 -367 
Total Currency & Chartered Bank Can. $ Deposits 24, 306 139 3,051 





(1) Funds converted into a foreign currency, usually U.S. dollars, which have been placed on term deposit with 
a bank and which the bank has undertaken through a forward contract to convert back into Canadian dollars at 
maturity. 

* Estimated. 

# Figures for the previous week have been revised. 
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CHARTERED BANKS - MAJOR ASSETS 


Wednesdays - Billions of Dollars 





18 
li Bae 
CANADIAN LOANS, INSURED MORTGAGES, ! | 
NON-GOVERNMENT SECURITIES AND 
14 }— OTHER RESIDENTIAL MORTGAGES 


MORE LIQUID ASSETS” 














MORE LIQUID ASSETS 
As a Percentage of Total Major Assets 


30 | 








eblirliitirtistarlistartirtii ly | 
1964 1965 


1. Excludes day-to-day and call loans. 
2. Includes Bank of Canada notes and deposits, day-to-day loans and treasury bills, 


Government bonds, net foreign assets and coll loans. 
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4 
CHARTERED BANKS - MORE LIQUID ASSETS 


Wednesdays - Billions of Dollars 
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5 
CHARTERED BANK - LOANS 
Wednesdays - Millions of Dollars 


TOTAL CANADIAN LOANS ! 
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6 
CURRENCY OUTSIDE BANKS AND CHARTERED BANK DEPOSITS 


Wednesdays - Billions of Dollars 
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MONEY MARKET 
(Millions of Dollars or Per Cent) 


Average (2) Cumulative 
Week Ending Average(2) 


Dec. 13/67 Dec. 1-13/67 


Chartered en ieel 1) 





Cash reserves L512 bh SEs 
Ratio to deposits 6.80% 6.80% 


(Required minimum monthly ~ 


average cash ratio)(1) (6. 74%) 
Cash and secondary reserves 3,638 3, 647 
Ratio to deposits 16.37% 16.41% 


Potential cash reserve effect of certain 


uncompleted Bank of Canada transactions As at 
to the next weekly statement date Dec. 13/67 Dec. a. Nov. 29/67 


(increasing cash +; decreasing cash-) 
Net float aes to -0.3 -10.7 
Securities held under resale agreements -18.6 - ~ 
Net amount of other uncompleted securities 


transactions with dealers and banks in Canada - = + 331 


Money Market Rates'?) and Government Security Yields 
a, rahsente inaocent Sites Asithee Meets Woalstiiechabonn tabi Mis tltetute et AL decks sah 
Average of 


Day-to-Day Loans High Low Close Closing Rates 

Week ending December 13, 1967 5 5/8 BZ 5 5/8 5.60 

Week ending December 6, 1967 5 5/8 5 Bid i2 5.45 

Week ending November 29, 1967 5 1/8 41/4 41/4 4.63 

Average Treasury Bill Rate at Tender Dec. 14/67 Dec. 7/67 Nov. 30/67 
91 day bills 5.75 5.55 5.46 
182 day bills 5.95 5.74 5.63 

Government Bond Yields) Dec. 13/67 Dec. 6/67 Nov. 29/67 

5% Oct. 1/68 5.78 5.61 5.61 

5% July 1/69 5.79 5.76 5.58 

5% July 1/70 6.04 5.99 5.94 

5% June 1/71 6.18 6.13 6.13 

41/4% Sept. 1/72 6.60 6.57 6.53 

5 1/2% Apr. 1/76 6.59 6.59 6.54 

5 1/2% Aug. 1/80 6.56 6.57 6.53 

4 1/2% Sept. 1/83 6.51 6.51 6.44 

5 1/4% May 1/90 6.50 6.50 6.45 

5 3/4% Sept. 1/92 6.42 6.44 6.38 

Long-Term Average(?) 6.45 6.45 6.41 


A 


( ) Reserves are calculated ona statutory basis which involves 
December 
Till money: 498.7 
Demand deposits: 6, 439.8 
Notice deposits: 15, 781.2 


For December the minimum cash reserve requirement is 11% of demand deposits and 
5% of notice deposits. This is equal to $1, 497.4 million, or an average ratio of 6.74%. 

(2) Average of business days. 

(3) Effective November 20, 1967, Bank Rate was increased from 5% to 6%. 

(4) Based on Wednesday closing mid-market prices. 

(5) Average of yields on following issues due or callable in 10 years or more: 3 1/4% Oct. 1/79, 
5 1/2% Aug. 1/80, 41/2% Sept. 1/83, 5% June 1/88, 5 1/4% May 1/90, 5 3/4% Sept. 1/92 
and 3 3/4% Mar. 15/98. 
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GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 
DISTRIBUTION OF HOLDINGS 


Wednesdays - Billions of Dollars 


TOTAL OUTSTANDING BONDS EXCLUDING C.S.B. 


4 414 
TOTAL } 
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GOVERNMENT SECURITY YIELDS 
i Wednesdays - Per Cent 
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Government 
Publications 





BANK OF CANADA 


Assets 


BANK OF CANADA, Maa 


WEEKLY FINANCIAL STATISTICS(1) ) 


Cy) 


— ; 
- AJ 16 


Z) 


Government of Canada securities 


Treasury bills 


Other - 3 years and under 


- Over 3 years 


Total 


(of which: - held under ''Purchase and Resale 


Agreements'') 


Bankers' acceptances 


(of which: - held under ''Purchase and Resale 


Agreements") 


Advances to chartered and savings banks 
Foreign currency assets 
Investment in the Industrial Development 


All other assets 


Total Assets 


Liabilities 


Notes in circulation 


Canadian dollar deposits: 
Government of Canada 


Chartered banks 
Other 


Foreign currency liabilities 


All other liabilities 


Total Liabilities 


Bank 


As at 


Dec. 20/67 


POS 


/ December 21, 1967. 


Increase since 
Dec. 13/67 Dec. 21/66 


(Millions of Dollars) 


445. 
1, 286. 
1, 942. 
3, 674. 


o7fOomwn 


(30. 3) 
22.28 
(22. 8) 
30. 
102. 


213s 
134. 


he WO 


oO 


Ay east Oe 


2, PHONG 


op AR 
15,035. 7 
cry 


en) 


oe 
Tipe: 


= xo 


4,278.6 


GOVT. OF CANADA SECURITIES OUTSTANDING (par value) 


Treasury bills 
Canada Savings Bonds 


All other direct and guaranteed securities 


Total 


Held by: 
Bank of Canada 


Treasury bills 


Other securities 


Chartered banks 


Treasury bills 


Other securities 
Govt. accounts - Treasury bills 
Other securities 


General public 
(residual) 


Canada Savings Bonds 
Treasury bills 


Other securities 


Pote! 


GOVERNMENT OF CANADA BALANCES (2) 


2, 455 
6, 344 
13,287 


22, 036 


22.97 87.0 
184.7 147.7 
«1750 74.9 
3253 309.6 
(19.4) (30. 3) 
15.1 22.8 
(15.1) (22.8) 
30.0 30.0 
26.1 -161.0 
Ve 34.0 
13.6 20:3 
118.5 255.6 


48.9 240.7 
a4. 2ae0 
is. 7 - 16.3 
206 rae) 
23.49 - 1. 
- 10.0 59°19 
113.5 255.0 


- 285 
renal 232 
389 

- ig 906 
22 88 
10 226 

- 10 278 
5 588 

- 6 ad 
2 + al 

- 21 pa. V4 
- 8 ---43 
- 14 -403 
= Ly 906 


113 -207 


(1) For earlier data and footnote information see Bank of Canada Statistical Summary. 
(2) Canadian dollar balances at the Bank of Canada and the chartered banks. 
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CHARTERED BANKS 


Major Canadian and Net Foreign Assets 


Bank of Canada deposits 
Bank of Canada notes 
Day-to-day loans 
Treasury bills 
Other Government securities 
- 3 ye#rs and under 
- over 3 years 
Call loans to stockbrokers 
Call loans to investment dealers 
Sub-total 
Net foreign assets 


Total More Liquid Assets 


Loans to provinces 

Loans to municipalities 
Loans to grain dealers 
Canada Savings Bond loans 


Loans to instalment finance companies 


General loans 


Mortgages insured under the N.H.A. 


Other residential mortgages 
Provincial securities 
Municipal securities 


Corporate securities 


Total Major Assets 


Canadian Dollar Deposit Liabilities 


Personal savings deposits 


Non-personal term and notice deposits 


Demand deposits (less total float) 


Total held by general public 


Government of Canada deposits 


Total Deposits (less float) 


Estimated float 


Total Canadian Deposits 


Debentures issued and Outstanding 


Bankers' Acceptances Outstanding 


Foreign Currency '"'Swapped"' Deposits|!) 


QO On 


Prelim. 


Dec. 20 [67 


1,036 
526% 
210 

Met, 


Z,910 


345 


6, 844% 


754 


900 


Dec. 13/67 


Change to 


Dec. 6/67 





(Millions of Dollars) 


1, 020 
BS) 
286 

Pood 


Jerse 0 
Pps Ue, 
118 
234 


6, 919 
114 
033 


Zee 
580 
541 
224 
265 


Li oi 


746 
86 


340 
349 
626 


ie, 920 





CURRENCY AND CHARTERED BANK CANADIAN DOLLAR DEPOSITS 


Currency outside banks - coin 
- notes 


Chartered bank Can. $ deposits held by general public 
Total Can. $ deposits and currency held 


by general public 
Government of Canada deposits 


Total Currency & Chartered Bank Can. $ Deposits 


326 
Z, 391 
20, 893 


23,609 
678 


24, 287 








Dec. 


13/67 
Dec. 


from 
14/66 


(1) Funds converted into a foreign currency, usually U.S. dollars, which have been placed on term deposit with 
a bank and which the bank has undertaken through a forward contract to convert back into Canadian dollars at 


maturity. 
* Estimated. 


# Figures for the previous week have been revised. 
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3 
CHARTERED BANKS - MAJOR ASSETS 


Wednesdays - Billions of Dollars 





NON-GOVERNMENT SECURITIES AND 
OTHER RESIDENTIAL MORTGAGES 








MORE LIQUID ASSETS? 











MORE LIQUID ASSETS 
As a Percentage of Total Major Assets 








Cot) | Ope 1 fT i tt eS pt 
1964 1965 
1, Excludes day-to-day and call loans 
2. Includes Bank of Canada notes and deposits, day-to-day loans and treasury bills, 


Government bonds, net foreign assets and call loans 


| | CANADIAN LOANS, INSURED MORTGAGES, ' 
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CHARTERED BANKS - MORE LIQUID ASSETS 


Wednesdays - Billions of Dollars 


CALL LOANS 


z NET FOREIGN ASSETS 
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2.6 | | 
GOVERNMENT BONDS 
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DAY-TO-DAY LOANS 








BANK OF CANADA 


NOTES AND DEPOSITS 
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CHARTERED BANK - LOANS 


Wednesdays - Millions of Dollars 


TOTAL CANADIAN LOANS ' 
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1. Excl. day-to-day, call, other residential mortgage, and C.5.B. loans 
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CURRENCY OUTSIDE BANKS AND CHARTERED BANK DEPOSITS 


Wednesdays - Billions of Dollars 


TOTAL 





18}— 

HELD BY THE GENERAL PUBLIC ' 
16} PERSONAL SAVINGS DEPOSITS 
8 


DEMAND DEPOSITS 


NON-PERSONAL TERM 
AND NOTICE DEPOSITS 


























CURRENCY OUTSIDE BANKS” 








GOVERNMENT OF CANADA DEPOSITS 
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1. Excl. Govt. of Conada Deposits 
2. Notes and coin 
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MONEY MARKET 
(Millions of Dollars or Per Cent) 


Average (*) Cumulative 
Week Ending Average(2) 
Dec. 20/67 Dec. 1-20/67 
Chartered Banks'1) 
Cash reserves 1,535 1, DL 
Ratio to deposits 6.91% 6.84% 
(Required minimum monthly 
average cash ratio)(1) (6. 74%) 
Cash and secondary reserves 3, 591 5 Gar 
Ratio to deposits 16.16% 16.32% 
Potential cash reserve effect of certain 
uncompleted Bank of Canada transactions As at 
to the next weekly statement date Dec. 20/67 Dec. 13/67 Dec. 6/67 
(increasing cash +; decreasing cash-) 
Net float 9 gd Se sags 7 = -0.3 
Securities held under resale agreements ~53.1 ~18.6 - 


Net amount of other uncompleted securities 
transactions with dealers and banks in Canada - - - 


(3) 


Money Market Rates and Government Security Yields 
Average of 


Day-to-Day Loans High Low Close Closing Rates 
Week ending December 20, 1967 6 5 3/4 a aE 5.80 
Week ending December 13, 1967 5 5/8 Wh 5 5/8 5.60 
Week ending December 6, 1967 5 5/8 5 51/2 5.45 
Average Treasury Bill Rate at Tender Deg, 21/67 Decs 14/67 Dec. 7/67 
91 day bills 5.93 a) ee) 5755 
182 day bills O he 5.95 5.74 
Government Bond Yields (4) Dec. 20/67 Dec, 13/67 Dec. 16/67 
5% Oct? 1768 6.00 5.78 5.61 
5% July 1/69 6.01 5.79 5.76 
5% July 1/70 6.16 6.04 5.99 
5% June 1/71 6.23 6.18 6.13 
41/4% Sept. 1/72 6.66 6.60 6.57 
5 1/2% Apr. 1/76 6.63 6.59 6.59 
5:1/2% J Aue. 1/80 6.59. 6.56 6.57 
41/2% Sept. 1/83 6.54 6.51 6.51 
5 1/4% May 1/90 6.52 6.50 6.50 
5 3/4% Sept. 1/92 6.44 6.42 6.44 
Long-Term Average!) 6.48 6.45 6. 45 


(1) Reserves are calculated on a statutory basis which involves 


December 
Till money: 498.7 
Demand deposits: 6, 439.8 
Notice deposits: PA, 783.2 


For December the minimum cash reserve requirement is 11% of demand deposits and 
5% of notice deposits. This is equal to $1, 497.4 million, or an average ratio of 6.74%. 
(2) Average of business days. 
(3) Effective November 20, 1967, Bank Rate was increased from 5% to 6%, 


(4) Based on Wednesday closing mid-market prices. 
(5) Average of yields on following issues due or callable in 10 years or more: 3 1/4% Oct. 1/79, 


5 1/2% Aug. 1/80, 41/2% Sept. 1/83, 5% June 1/88, 5 1/4% May 1/90, 5 3/4% Sept. 1/92 
and 3 3/4% Mar. 15/98. 
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GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 


DISTRIBUTION OF HOLDINGS 


Wednesdays - Billions of Dollars 








TOTAL OUTSTANDING 





BONDS EXCLUDING C.S.B. 


4 14 
TOTAL 
l2 l2 
8 if 8 
GENERAL PUBLIC 
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GOVERNMENT SECURITY YIELDS 


Wednesdays - Per Cent 











182 DAY BILLS 5.50 
TREASURY BILLS 
4.50 4.50 
91 DAY BILLS 
3.50} | 3.50 


| 


5% OCT. 1, 1968 bs 









5% JULY 1, 1969 RAK 









5.50 




















6.50 
4%% SEPT. 1, 1983 —— 
Jr $HG.50 
| | 
4.50} - Set a $ Ss AMR toe ae {= Sn a) 
- 6.50 








54% MAY 1, 1990-- 






ey 


4.50}——_—_-— —+—_}____+—____14.59 








LONG-TERM AVERAGE? 
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1. Weekly tender rate on Thursday date. 


2. See footnote 5 page 7. LAST DATE PLOTTED DEC. 20 
21/12/67 
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BANK OF CANADA » ‘" 
Assets 


Government of Canada securities 
Treasury bills 
Other - 3 years and under 
- Over 3 years 
Total 
(of which: - held under ''Purchase and Resale 
Agreements") 


Bankers' acceptances 
(of which: - held under ''Purchase and Resale 
Agreements"') 


Advances to chartered and savings banks 
Foreign currency assets 

Investment in the Industrial Development Bank 
All other assets 


Total Assets 


Liabilities 


Notes in circulation 

Canadian dollar deposits: 
Government of Canada 
Chartered banks 
Other 


Foreign currency liabilities 
All other liabilities 


Total Liabilities 


Treasury bills 
Canada Savings Bonds 
All other direct and guaranteed securities 


Total 


Held by: 
Bank of Canada - Treasury bills 
Other securities 
Chartered banks - Treasury bills 
Other securities 


Govt. accounts - Treasury bills 
Other securities 
General public - Canada Savings Bonds 
(residual) Treasury bills 


Other securities 


Total 


GOVERNMENT OF CANADA BALANCES (2) 


BANK OF CANADA. Ctawa 


- 


SS . WEEKLY FINANCIAL STATISTICS(1) © 


As at 


Dec. 27/67 


4609.0 
1,274.6 
i, 740-2 
3, 683.8 


(12.1) 
9.0 


(9.0) 


98.5 
S15. z 
136.9 


4, 243.4 


é; 96175 


(ake wont 
1, 025.4 
44.4 


iS lt 
roo 


ye: | 


>> 


GOVT. OF CANADA SECURITIES OUTSTANDING (par value) 


2,455 
6, 336 


13, 239 


22, 030 


December 28, 19607. 





Increase since 


(1) For earlier data and footnote information see Bank of Canada Statistical Summary. 


(2) Canadian dollar balances at the Bank of Canada and the chartered banks. 


# Figures for the previous week have been revised. 





| Dec. 20/67 Dec. 28/66 
(Millions of Dollars) 


23.5 100.2 
1949 133.9 
> 8 73.7 

9.8 307.9 
(-18.2) (6. 3) 
-13.9 2.5 
(-13.9) (2.5) 
-30.0 : 
- 688 -163.8 

0.1 34.1 
2.5 8.3 
-35¢2 188.9 
11.5 242.4 
a 14.4 
-10.4 ~ 156 
10.9 6.7 
eet . 2300 
-ee-0 10.0 
2382 188.9 
: 285 
wy 232 
2 389 

- % 906 
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Prelim. 


Dec. 27/67 Dec. 20/67 


(Millions of Dollars) 


CHARTERED BANKS 


Major Canadian and Net Foreign Assets 





Bank of Canada deposits L025 Na Oyaie: 
Bank of Canada notes 580* 528 
Day-to-day loans 287 211 
Treasury bills Lee noe Vest oI 
Other Government securities 
- 3 years and under ( 2,901 1,354 
- over 3 years ( 1, 558 
Call loans to stockbrokers ( 323 116 
Call loans to investment dealers ( 219 
Sub -total 6, 879% 6, 838 
Net foreign assets 107 
Total More Liquid Assets 6, 946 
Loans to provinces 232 
Loans to municipalities 580 
Loans to grain dealers 548 
Canada Savings Bond loans 220 
Loans to instalment finance companies 308 
General loans teh, 
Mortgages insured under the N.H.A. 748 
Other residential mortgages 89 
Provincial securities 342 
Municipal securities BH e%, 
Corporate securities 615 
Total Major Assets jafag Sel, 
Canadian Dollar Deposit Liabilities 
Personal savings deposits 11,618 
Non-personal term and notice deposits 3054 
Demand deposits (less total float) 5, 588 
Total held by general public 20, 740 
Government of Canada deposits 664 754 
Total Deposits (less float) 21,494 
Estimated float 822 
Total Canadian Deposits Layo geslide 
Debentures issued and Outstanding 40 
Bankers' Acceptances Outstanding 149 
Foreign Currency ''Swapped"' Deposits!) 904 895 


CURRENCY AND CHARTERED BANK CANADIAN DOLLAR DEPOSITS 


(1) 


Currency outside banks - coin 
- notes 2, 
Chartered bank Can. $ deposits held by general public 20, 


Total Can. $ deposits and currency held 
by general public 
Government of Canada deposits 


Total Currency & Chartered Bank Can. $ Deposits 24, 





23} 


326 
442 
740 


507 
754 


261 





Change to Dec. 20/67 from 
Dec. 13/67 Dec. 21/66 





1, 490 
P, B02 
344 
2,963 
-241 
Bs Voki 
- 41 


2, 681 





38 
208 
2,963 


33 209 
-24] 


2, 968 





Funds converted into a foreign currency, usually U.S. dollars, which have been placed on term deposit with 
a bank and which the bank has undertaken through a forward contract to convert back into Canadian dollars at 


maturity. 
Estimated. 
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CHARTERED BANKS - MAJOR ASSETS 


Wednesdays - Billions of Dollars 
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122 
| 
| 
; , 
| 
i 
| 
118 
116 
| 
| | 
| CANADIAN LOANS, INSURED MORTGAGES, ! | 
| NON-GOVERNMENT SECURITIES AND 
14 | OTHER RESIDENTIAL MORTGAGES 114 
| | 
12 
Ly 
-- 
| 
a4 MORE LIQUID ASSETS” | 6 
| 
| | 
4L-— | Jt 4 
% ir 
35 (35 
MORE LIQUID ASSETS ie 
As a Percentage of Total Major Assets 
30 130 
| | | | 
| | | 
| | 
ee ie ee Lada dt oe et dat na aa ei See 


1964 1965 1966 1967 


1. Excludes day-to-day and call loans. 
2. Includes Bank of Canada notes and deposits, day-to-day loans and treasury bills, 


Government bonds, net foreign assets and call loans. 
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CHARTERED BANKS - MORE LIQUID ASSETS 














Wednesdays - Billions of Dollars 


CALL LOANS 





NET FOREIGN ASSETS 


GOVERNMENT BONDS 





TREASURY BILLS 


DAY-TO-DAY LOANS 


BANK OF CANADA NOTES AND DEPOSITS 
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NET FOREIGN ASSETS DEC 20 
28/12/67 
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1, Excl. day-to-day, call, other residential mortgage, and C.5.B. loans 
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CHARTERED BANK - LOANS 


Wednesdays - Millions of Dollars 


TOTAL CANADIAN LOANS '! 











PROVINCIAL 





GRAIN DEALERS 





11000 


GENERAL LOANS 
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INSTALMENT FINANCE COMPANIES 
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CURRENCY OUTSIDE BANKS AND CHARTERED BANK DEPOSITS 


Wednesdays - Billions of Dollars 


TOTAL 





HELD BY THE GENERAL PUBLIC ! 


| 


PERSONAL SAVINGS DEPOSITS 











DEMAND DEPOSITS 






NON-PERSONAL TERM 
AND NOTICE DEPOSITS 















2 
| 
| 
; | | | 
CURRENCY OUTSIDE BANKS ~ 
ya 1, 
GOVERNMENT OF CANADA DEPOSITS 





' | 
} j 
0 feaee an * j het al L ee P| i I ey : I i i : | l ; i ' i i i od 0 
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19 
1. Excl. Gowt. of Canada Deposits. LAST DATE PLOTTED DEC 20 
2. Notes and coin. 28/12/67 
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MONEY MARKET 
(Millions of Dollars or Per Cent) 


(2) 


Average Cumulative 
Week Ending Average(2) 
1 Dec. 27/67 Dec. 1-27/67 
1. Chartered Banks | ) 
Cash reserves VY 533 1.528 
Ratio to deposits 6.92% 6.85% 
(Required minimum monthly 
average cash ratio)(1) (6. 74%) 
Cash and secondary reserves 3, 583 3, 619 
Ratio to deposits 16.13% 16.29% 
a Potential cash reserve effect of certain 
uncompleted Bank of Canada transactions As at 
to the next weekly statement date Dec. Hecguc 4" Decega/67 


(increasing cash +; decreasing cash-) 
Net float +20.3 TSU 35 + Z.8 
Securities held under resale agreements -21.1 ~'53...1 -18.6 
Net amount of other uncompleted securities 


transactions with dealers and banks in Canada - - a 


os Money Market Rates?) and Government Security Yields 
Average of 





Day-to-Day Loans High Low Close Closing Rates 
Week ending December 27, 1967 5 7/8 5 3/4 5 7/8 5. 83 
Week ending December 20, 1967 6 53/4 5.7/8 5. 80 
Week ending December 13, 1967 5 5/8 51/2 5 5/8 5.60 
Average Treasury Bill Rate at Tender Dec. 28/67 Det.721/67 Dec. 14/67 
91 day bills 5.95 ee 5: 75 
182 day bills ads 6. 12 56.95 
Government Bond Yields (4) Dec. 27/67 Dec. 20/67 Deg. .13/67 
5% Oct. 1/68 6.06 6.00 5.78 
5% July 1/69 6.02 6.01 Te be 
5% July 1/70 6.25 6.16 6.04 
5% June 1/71 6.40 6.23 6.18 
41/4% Sept. 1/72 6.75 6.66 6.60 
5 1/2% Apres 6. 72 6.63 6.59 
5 1/2% Aug. 1/80 6.62 6.59 6.56 
41/2% Sept. 1/83 6.62 6.54 6.51 
5 1/4% May 1/90 6.58 6.52 6.50 
5 3/4% Sept. 1/92 6.52 6.44 6.42 
Long-Term Average(°) 6.54 6. 48 6.45 


(1) Reserves are calculated ona statutory basis which involves 


December January 
Till money: 498.7 507.3 
Demand deposits: 6, 439.8 6,795.7 
Notice deposits: ¥5, 781.2 Ue, See 


For January the minimum cash reserve requirement isl14% of demand deposits and 
43% of notice deposits. This is equal to $1, 474.0 million, or an average ratio of 6.64%. 

(2) Average of business days. 

(3) Effective November 20, 1967, Bank Rate was increased from 5% to 6%, 

(4) Based on Wednesday closing mid-market prices. 

(5) Average of yields on following issues due or callable in 10 years or more: 3 1/4% Oct. 1/79, 
5 1/2% Aug. 1/80, 41/2% Sept. 1/83, 5% June 1/88, 5 1/4% May 1/90, 5 3/4% Sept. 1/92 
and 3 3/4% Mar. 15/98. 
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GOVT. OF CANADA DIRECT AND GTD. SECURITIES OUTSTANDING 
DISTRIBUTION OF HOLDINGS 


Wednesdays - Billions of Dollars 


TOTAL OUTSTANDING a BONDS EXCLUDING C.S.B. 
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